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Statement as of March 31, 2017 of the Priority Health

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | seseeeenntenne 375,033,124 | ..o | e 375,033,124 | ..covene 350,634,509
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeeseesesesisessssssesssesssssesssssssssessesssssssssessessssssessessssssessessanssns | ssesssessessnes 211,164,916 | .o | e 211,164,916 | ...coovvvenne 206,855,169
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vuveivieieciect ettt bbbt sssessns | evsesssessesaesensans TT77,051 | oo TT7,051 | oo 0 [ oo
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....9,755,169), cash equivalents ($.....2,902,449)
and short-term iNVestments (3.....476,752,415)......o.evoeeoeeeeeoeeeeeeeeeeeeeeeeeeeeeeeeveesvesssesaeens | eeveeesiensiiens 489,410,033 | ..oveeeveveeeeeeeeeeeeeiens | e 489,410,033 | ....ccveveeee 327,639,012
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvirreeienieieeseeesseseeisiens | cvreeeinnens 1,076,385,124 | ....covvvvvreinne 777,051 | oo 1,075,608,073 | ..cccvvvree 885,128,690
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corveirerrinnnas 60,700,593 | ..o 4,975,375 | e 55,725,218 | ..o 44,761,466
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cceveuevereerieeieeceeeeeeesssesssvesssesssesasseneees | ceevesssesernans 13,052,488 | ......oeovevreeereeeeeeeeeies | ceereiereeeiens 13,052,468 | ......cceveee. 15,460,647
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UniNSUred PIANS............c.cceviveiericiiieie s | eereresssessesans 6,822,104 | ..o | e 6,822,104 | ..o 13,206,990
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (O TN
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0o | e 1,811 | e 1811 | e 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceiseeeseieeees | e 30,755,560 | ...cocvcverrereinnn 91,899 | .o 30,663,661 | ..cocverrreee 17,027,280
24. Health care ($.....29,651,102) and other amounts receivable...............cccoevueerecreciecieerienins | cvvveeieeieennn. 36,090,919 | .o 6,405,515 | .ccoovvrernn 29,685,404 | ..cooovverrrine 21,811,768
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesenesines | ererisiisienans 67,040,958 | .....cccooernnns 67,040,958 | ..o [ I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,294,662,389 | ....ccvvvvvrenes 79,292,609 | ...cccvvvve. 1,215,369,780 | ..coovvuvenee 1,000,440,084
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,294,662,389 | ....ccvvvrrnne. 79,292,609 | ...ccvvnnee 1,215,369,780 | ............. 1,000,440,084

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501, Prepaid BXPENSES. .......oucveivivireieieiesse et s st b st bbb s ensenas | snsesaesentensenas 67,040,958 | .......c..c....... 67,040,958 | ..o [0 T
2502, <.oeoeeeeee R | ek st e Rttt etnte | neeebt ettt | eeest et (O
2503, oottt | et seee R ettt ennte | senessee ettt nene | eeest et O
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 67,040,958 | ...t 67,040,958 | .....cooiriiriniriniinniiand (O IR 0




Statement as of March 31, 2017 of the Priority Health

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reiNSUraNCe CEAEM)..........vvrrrerirereieieesieieee e sesissesens | ceeveesessesaens 259,700,545 | ....ccevenee 19,623,175 | ..oocvvee 279,323,720 | .ccvvrrnne. 238,325,871
2. Accrued medical incentive pool and bonUS @MOUNES..........c.cuiuieereieiriieieesssiseseiesssieniens | seseseesssenees 46,965,906 | ...cooovivirieieieeneneeines | e 46,965,906 | .....ccovrnnas 42,844,046
3. Unpaid claims adjustment EXPENSES...........coveiierriniiririeieieeiss st ssssssesssssessnses | seesessssssesssseens 4,777,307 5,144,620 4,369,697
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act............cccceveveevieeievccieeieeeeeens | e 78,726,718 | .ooveeeeeereeseeeeiiees | evrieieieiinins 78,726,718 | ...coovvevnne. 57,600,948
5. Aggregate life policy reserves
6.  Property/casualty Un€armed PrEMIUM FESEIVE.........c.uwururrrrereerreseeeesessessseessssessssssessessssssnsss | ssessssssessessssssesssssessessesses | sressessssssssssssessessessassnssns | sesesssessessasssmssessassnssnses [0 TR
7. Aggregate health Claim MESEIVES........cccieieiciirie st sssasses | sestessesessssssessesssssstessesins | srsesssssssassessssstessesssssnsense | stsessesssssssessessnsensessessnes [0
8. Premiums received in @dVANCE.........ccvevviceeieiceirieeiseete sttt ssnaes | sesesssssesns 112,931,855 | ..o | v 112,931,855 | coveveins 17,084,768
9. General eXpenses dUE OF ACCTUBM..........coveuevivcrereieieiiete et be s s sssebessssesenens | sevssesssssesns 15,607,001 | ..ovvcreiieeieereeeeeies | cerereeieierins 15,607,001 | ..coocvcvrnene 20,861,072
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized GaINS (I0SSES))....euveururrererrerereesneereesiseesseeeessesssassesessessasenes | sesseeessssessssssssssssessssssnssans | sessessesssessessesssssssessanssnss | soesssesssssessessessassnsssessn [0 U
10.2 Net deferred tax lIADIlity...........c.ccoiieeiiicer et sesssesens | sresessesessssesesssesessssesssinses | sresssissesssetesssssesssssesanes | serebesesessseses e nnerens 0 [
11.  Ceded reinsurance premiums Payable............ccrueierurirneiniineeneine et ssesssssesesssssssesssens | coneesessssssssesenes 812,000 | ..evereeeeereieieeneieiiennee | e 812,000 | .o 1,741,254
12. Amounts withheld or retained for the account of Others.............cccviiiiiinciiiiiiiiiis [ || s 0 [
13.  Remittances and items NOt @lloCALEA............cccrvuriiririreirre e nienienes | ceeeeineineenees 3,096,801 | ...oouiverieiririinrinrinninne | e 3,096,801 | coovverriris 3,020,732
14.  Borrowed money (including §.......... 0 current) and interest
thereon §.......... 0 (including $.....1,367 CUITENL).......ovvereverreererereee st sssssssssssssnsens | sesssersinssnnens 10,001,367 | ..vcvovereiereieereeeeeiis | cererenieaenins 10,001,367 | ..coccveverree 10,003,133
15.  Amounts due to parent, subsidiaries and affiliates.............ccceviriereiisieeeeee s | e 40,587,255 | ..o | e 40,587,255 | ...ccovvvvrnne 28,501,670
16. 0 [
17.
18.
19.
20.
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccccviieeciiiieis [ | e | evresesnssesese e [0 T
22. Liability for amounts held under uninsured plans.............ccevevveerieienereieieeese s | eveevssissnssenens 8,069,428 |......ooovierieeeienines | e 8,069,428 |......coverrieieeeee
23. Aggregate write-ins for other liabilities (including $.......... 0 CUITENE)..ovvvveeieierieerciesseneieisnes | eversssssesseessssnsessessnsnes [0 I {0 [0 I 0
24, Total liabilities (LINES 110 23).....crrerrrerrerrereeeseeieeesseesssesssesessessssssssssssssssssssesssssssssssssnns | sesssesssnseens 584,633,981 | ..covvvvvrerns 19,990,488 | .......cooeon.. 604,624,469 | ........c....... 425,947,028
25.  Aggregate write-ins for special SUPIUS fUNDS.........c.corvurieieieinisieiecseesese e | coreeeeneens ) 0.9, CHRI N )0, 0 ORI RSN 8,621,049 | .oovvvrvrinne 1,000,000
26.  CommON CAPItAl STOCK.........covueveciitieicetcteie et | avrerninaan D,9,%, GO TR 9,90 GO ISR 8,524 | oo 8,524
27, Preferred Capital StOCK..........cciiirieece e | snresseinneas ) 0.9 ORI N XXX oeitirrieneins | verrsinieseisisssesesssssienes | sesessesssssssssesssnssessesssnes
28.  Gross paid in and contributed SUMPIUS.............cveveviveiieieicsieice et snsenns | avresieinaas D, 9.0 G IR XXX | e, 35,821,002 | .cocveverrnne. 35,821,002
29, SUIPIUS NOLES......ovverrrererircissrriesssee st nssssssenins. | soeesssenen )99, CTIRTINS IR )99 SRR IR 12,000,000 | ...oovvvvenecns 18,000,000
30. Aggregate write-ins for other than special surplus funds .0 .0
31, Unassigned funds (SUMPIUS)........crveverriereiiereiereres e sssebe s ess s ssssesessnsessnas | sssesesssens ). 0 G IS XXX ooveveeveens | e 554,294,736 | ....coevnne. 519,663,529
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) 1SRRI ISR ) .9 R S XXX oevereeviees [ e sesssssiesens | evevsssssssessesesssssesesessnes
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PRSI IR .00, SO I XXX oitiiirieriens | oerssiessesssssisssessensssssienies | aosesessssssassesssssssessessssnes
33. Total capital and surplus (Lines 25 t0 31 MIiNUS LiNE 32)........cccovrrerrerrrnrmneneeneneinsnsessseens | onveseeeens ) 0.9 R S )0, 0 O R 610,745,311 | oo 574,493,055
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccceeeirieierienieieeesssssesseissenss | soeseennnns 9.9, GO I XXX oeiveerieiens | veverieiienns 1,215,369,780 | ..cocevvvee 1,000,440,083

2398. Summary of remaining write-ins for Line 23 from overflow Page.........cccvveerinieeienieiiees | veverssesesesssssenesnnens [0 T (1 L0 R 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE). .......rurrerrrrrrersineraressessesessssssesssesness | eossessssssssssssesssssssssesenns [0 {0 I [ I 0
2501. Appropriated Retained EariNgS..........cceiieieieienisineseeseessessessessssessesssssssesessessssens | sessssessessens )., 0, SO P D00, GO IO 1,000,000 | ..overerriinnn 1,000,000
2502. RESEIVE fOr INSUET FEE........ovuiviivieiciei ettt | evessesassanss 0,9, GO IR 9,9, GO 7,621,049 | ..ooovvereeeeeeeceeeeee
2503, .ottt | eriteee st ees b ennte | ferest sttt | eheees sttt | ereseene st
2598. Summary of remaining write-ins for Line 25 from overflow page............cocoeneereneneinninineonns | coneereennenns ) .9, N IS D99, GO IS 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........rvruereeurrireressressressseesssasssees | cesnsresesceens XXX evererenrens [ evreareeencnns XXX ovoereenenen | eenereesenensseenas 8,621,049 | ..o 1,000,000
3007, ettt st e | erbsees it et nn et | seeest sttt ees s nene | Sbtees st et en s nente | seesseee sttt
3002, .ottt | eessieen st s st | serest st | eheees sttt | sresiene st
3003, ettt | erbsees i st een e nns st | seeest sttt nene | Sbseessnes et en st nents | seesseee sttt
3098. Summary of remaining write-ins for Line 30 from overflow page...........cc.covvrueinereininnnenns | eovrereinnenns 9.0, SO P XXX

3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)........cuumreeuimeneesrsersssnessnsssssssenes | cessenesenens ), 9.0, SRR PO XXX orierernnnen | e [0 SRR 0




Statement as of March 31, 2017 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS.....oouceeriireeiriesi ettt | nssssenes XXX ooeeeeennnnee | eeresereneninens 1,599,822 |...ccovviiinnnne, 1,403,723 | ..o, 5,760,228
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvevrrereereirereieniens | e D90 GO IS 755,866,389 | ............... 641,327,775 | ............ 2,664,498,133
3. Change in unearned premium reserves and reserve for rate credits..........ccovvvveeveerierieieisiens | cevveirenas D90 GO ISR (1,081,643) | ccovvreererieeierereseiieees | erveieiseisnienns (3,094,264)
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....vivrierreiiieireieieisssesseissssssessessssessessessssens | areseens XXX treieireinniens | errereissiesesensssssesssnsiens | enssemsesesssnsssesssesesess | sresesssssssesessssssesesssenes
5. RISKTEBVENUE.......ooiiici bbb | sesnisnes XXX it | et [ o | e
6.  Aggregate write-ins for other health care related revenuUES..........ccccvvviveereneeieneseeesesis | e ) 0.9 N ISV 472,099 | oo 559,291 | oveveierrinnn. 1,746,230
7. Aggregate write-ins for other non-health rEVENUES............ccueiiieiiieisieieseeeessee s | ereesneas XXX eorereierisninns | ovssisniessssssiesesssssseenas {0 I [0 I 0
8. Total revenUES (LINES 210 7).......evuumrrerrririrriereiseeriseseiessiesssssesssesesesssssssssesssssssessssssssessss | sesseseons )99, SOOI ISV 755,256,845 | ............... 641,887,066 | ........... 2,663,150,099
Hospital and Medical:
9. Hospital/Medical DENEILS...........cocccrirerriiriieciriresresies s ssssessas | cresesssesssnessesssesssssssssns | sorresseseons 495,827,761 | coovvvrrree 434,651,029 | ........... 1,784,259,021
10, Other ProfeSSIONAl SEIVICES.........cuiveireireieirieieeiseiee ettt sssessessssns | sesessssessessessssessesssssnsensens | sessesssssssessesn 4214714 | e, 3,772,715 | oo, 15,962,688
11, OULSIE TEIBITAIS......oeeevereeeeieri st esst s | srsssesss s eness s nsstenns | eessensssenes 11,922,297 | oo 7,075,078 | coovorens 45,437,734
12, Emergency room and OUE-Of-GrBa..........ccccovuiueriiireieicesiiee et sessssesssess | srebessssesssssssssssssessssssessns | sresessssssesenns 21,835,882 | ..coovvevrnnne 17,031,430 | coocverreen 89,530,539
13, PrESCrIDHON GIUGS.....vveeevircreeeieeeseeissesies sttt sens s ssesssnens | sesssessssnessessssessssnsessnnns | ovesssesssons 100,488,444 | .......c.ccee.n. 88,269,734 | ... 361,766,276
14.  Aggregate write-ins for other hospital and MEdICal.............ccoveviviviiirceieesceeeeeeesieieies | e 0 [ e 0 | o 0 [ e 0
15.  Incentive pool, withhold adjustments and bonuS @MOUNLS............c.cccevriieriieiieeeeeiseeens [ eesnsenns | everesssiseninns 9,609,348 | ................. 10,967,931 | ....cooeeee 53,979,428
16, Subtotal (LINES 910 15).......vuurerreriereiiriereiceseessesri s sssseessssssesssssssssenesssnses | sesnessesssssessnsssenssnendd | voveseenesnend 643,898,446 | ............... 561,767,917 | ............ 2,350,935,686
Less:
17, NEt rEINSUTANCE TECOVETIES. .......ucvveeverersireisiiesetsesetesssesessssesessssesessssessssssesessssessssssessssesessssesessssess | sressssesessssssessssesessnsssassne | seressssssessssesenan (790,544) | ...ovvvrn 1,540,913 | ..o 15,785,347
18. Total hospital and medical (LINES 16 MINUS 17).......cccviveieeieriireieieiiesse et ssssesesssssssas | sesvsesssssssessesessssessesenss (0 644,688,990 | .....ccco..... 560,227,004 | ............ 2,335,150,339
19, NON-hEAIN ClAIMS (MEE)......urvurerieireiierieie ettt st st ess s essentns | sesessessssssessassssssessastanssnes | sessessessessssssnssasssnssnssassans | fessssssssessasssessessassnssnstes | sessesssssessnsssssnssessansnnens
20. Claims adjustment expenses, including $.....10,847,723 cost cONtAINMENt EXPENSES............ovv. | covveeereeerreereereesresnseenses | cvrverereeeses 22,042,155 | .o 19,035,378 | ...ccvvvrene 80,362,416
21, General adminiStrative BXPENSES..........ccveevervieieereiereeese st sss st sssesss s sssssssesssssssanes | essessesssesssssesssssssssesnss | sressessesissenes 52,155,561 | ..cvvvererrnes 71,684,727 | o 213,714,591
22. Increase in reserves for life and accident and health contracts (including
23. Total underwriting deductions (Lines 18 through 22)..............coevereeneeenmeemneeennernneesnseesnessnnns | seresssssssssssssssssssssnnennsQ | wovneeensnenns 718,886,706 | .....c..cce.... 650,947,109 | ............ 2,629,227,346
24, Net underwriting gain or (10SS) (LINES 8 MINUS 23)..........cvverveerreenrrerneeenneeneeeneressnessssessnenens | eeseesnns XRKeweseeessnnnsnnee | cornenssssesnans 36,370,139 | oo (9,060,043) | ...ovvererennes 33,922,753
25, Netinvestment iNCOME BAME..........cc.urumreerreirreeirereeiseesseeesesssssessseessssssssssssssssssssssssas | crseesssesssnsssssssssssssnnessns | sesmessssssssnees 2,172,580 | oo 1,220,693 | ..o 11,437,103
26. Net realized capital gains (losses) less capital gains tax of $.......... 0neee e sseeeeesenessees | srsssesssns e ensssesnrens | essesessesnsenenes (618,592) | ovovvrrvenrrrrininas 396,298 | ..o 4,777,667
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26).........cruureureererernerneereeeireeeseeeessesssessessssenens | sesssssssssssssssssssssssssssanes [ I 1,553,988 | oo 1,616,991 | oo 16,214,770
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
E - 0) (amount charged off §.......... )] vvnrereitrest ettt sttt enstens | eessene ettt | setiest sttt ettt enns | eestest sttt ss ettt | sebestenst sttt enes
29. Aggregate write-ins for Other iNCOME OF EXPENSES........cuuruurereerereereeeereeseeeseeseesesssesseessssesesnssees | sessssessssssssssssssssssssssanes [ P 216,613 | oo 256,354 | oo 954,900
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvvumeeerererreririseriesieessesesssssssessssesssessssssenns | seesssenes D 0.9, SO ISR 38,140,740 | ..coovvvvrrnn (7,186,698) | ....coorrvennc 51,092,423
31.  Federal and foreign inCOME taXxes INCUITEd............covueveeieveieeieieieesiseie et | saesnaanes XXX ttiriririsiiens | everisissiesssisiesissiessssssiens | erissesesesssssssesssssssessesiess | sessssssssessessssassessessssanes
32. Netincome (l0ss) (LiNS 30 MINUS 31)........courrrmrrirerirmiieeiniriiecenensneeeisensineessseneseesssenssseesees | oneeesnes XXX oo | e 38,140,740 | ....coceveunee. (7,186,698) | ......oevvevnc 51,092,423
DETAILS OF WRITE-INS
0601, WEIINESS REVENUE..........overeciirerireeiiiresiesisesiesi s sssessssssssseness | sesesseeen )99, SOOI ISV 472,099 | oo 559,291 | .ovvveeririenens 1,746,230
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page........co.ovnvnenninenneeeneensennens | convereenns ) 0.0 GO IO (0 [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 @DOVE)........ccrwrirreriiererisirirississeessesenssenesenes | oenesenees )80 SN [FOTR 472,099 | oo 559,291 | oo 1,746,230
0707, oeereeereeer et eees e ess ettt | nererenenen XXX rvvtrveirnrennns | crveesneeesseessnssssnssssssssnne | seesmesssseessnsssssssssssssnnses | oeessssesssssssssssssssssssssnns
0702, ..eeoeeeeeree e et ees s E RS e et ennns | reesreeeeen XXX rrvtrrerrnrennns | creeennesesesssssssnsssnsssnne | sessmessssssssssssssssssnssssnnses | oesssssesssssssssssnsssssssssnns
0703, .oeeoeeee e eeseees sttt | nenetieeeen XXX rrvtrverrneennns | oreeesnneeessessssssssssssssssnne | seessesssnesssssssssssssssssnnses | oessssssssssssssssssssssssnssnns
0798. Summary of remaining write-ins for Line 7 from overflow page.........cocoevenrereernenenrereesneneeneens | covreneenns )09 GO IO {1 [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @DOVE)......vurerrraresrerersresnessesssesssssessesensssssseses | sessessenas XXXt | rveneissisensissesseeseeseeens (O (O P 0
0 OO OP OO DOOP O OToPOT ST PPRST SOPOOTO RSOSSN DOSOT TSROSO BPTTRTTON
TAD2. oottt | Ree R st s s st s | srestees s sttt enstnens | seseesseest st enets st st | seresiees ettt
TP PP DOOP OO OO OPT ST OOTOOPE PSSP STORSSTI DOUOT TSR SOTOTRTSRR PPN
1498. Summary of remaining write-ins for Line 14 from overflow PAgE..........coureurrrneureneeneineneineins | cerereeiseireiecsseeseeeesnnes (0 O (0 [0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE)........ovurrerreirrnresrereirsrsssisessnsssessessneans | cessessssssessessnsssssssssssnes [V (0] [0 P 0
2901, Management FEE REVENUE...........c.cccvcviuieieicei ettt ssesnns | sbessessssssssessesssssssesesenss | sevessessessesnsansen 216,613 | oo 256,354 | .o 954,900
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVerflow PAgE..........cccovvviuereiiveireieiesisieiees | ceveveiieisiese e 0 | oo (0 T 0 | oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LinNe 29 DOVE)..........ucwerereriemeeisssemsseessssssssssssssnesns | eeessenssssssssssesssensssesessns (O I 216,613 | oo 256,354 | ..o 954,900
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Statement as of March 31, 2017 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49.

Capital and SUrPIUS PriOr FEPOMING YEAI........cvurrerrerereieerenrieeseessseseesssssssseessessssssesses s ssessss s sessnssessessssssssessanssnssessanes
Net iNCOME OF (I0SS) fTOM LINE 32.......cuureuiirieireieecire sttt ettt sttt ents
Change in valuation basis of aggregate policy and Claim rESEIVES............cvcuvvvevevcveieie et
Change in net unrealized capital gains (losses) less capital gains tax of §.......... Qe e
Change in net unrealized foreign exchange capital gain or (loss)
Change in Net defermed INCOME taX..........ru ettt ettt ss et nen
Change iN NONAAMILEA BSSELS.......vurvrrererrireeireire ettt sttt bbbt en
Change in unauthorized and Certified FEINSUFANCE. ...........ouu ettt eneen
Change iN trEASUNY STOCK. ... vuuceurerirerietseeseeirete ettt bbbt
Change iN SUMPIUS MOLES.......euoeereririeeeeeiseese ettt sttt
Cumulative effect of changes in aCCOUNtiNG PHINCIPIES.........vurvuririeeiriiineire ettt
Capital changes:

A4 P Nttt
44.2 Transferred from surplus (StOCK DIVIAENM)...........c.ccviueiieiiiiieiecese et
44.3 TranSTErred 10 SUMPIUS......c.vuiiueieeicteiiei ettt st bbbt
Surplus adjustments:

A5 P Nttt
45.2 Transferred to capital (StOCK DIVIAENA)..........cuvueiieiciieieicssie et
45.3 Transferred from CAPILAL..........cccoviieieicceie bbb
Dividends to stockholders
Aggregate write-ins for gains Or (I0SSES) IN SUIPIUS..........cerreiruierireieisiesieie ittt snsenees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (LiNg 33 PIUS 48)..........cvuivrirrirnrinieieesieeeessieseesss s ssessssnees

............... 574,493,052

................. 38,140,740

............... 529,823,237

.................. (7,186,698)

............... 529,823,237

................. 51,092,423

................. 36,252,256

............... 610,745,308

.................. (6,428,958)

............... 523,394,279

................. 44,669,814

............... 574,493,052

4798.

4799.

Summary of remaining write-ins for Line 47 from OVEIflOW PAGE...........vureirrrerieiieeireieeete et eessessees

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)........c.cuiiieriiiiiiiietieiiciesie sttt sttt es bt nsenssennan
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CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ...839,515,804 ...054,587 447 | ........... 2,631,084,450
2. Netinvestment income... 1,490,808 ...3,268,514 ....13,308,332
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 472,099 559,291 | v 1,746,230
4. Total (LINES 1 TOUGN 3)....uivoiicirieisei ettt | enssesssensens 841,478,711 | oo 658,415,252 | ............ 2,646,139,012
5. Benefit and 10SS related PAYMENLS.........cciuiiiieiiieiie ettt sntensenne | sressesnnsenies 592,928,132 | ..ocvevvernn 541,703,541 | ............ 2,300,022,868
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 64,005,937 | .covrrrrinn. 69,536,775 | .ovovvrinns 311,692,294
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. [
10, Total (LINES 5 throUGN 9).........reueecereiiirereie ettt sttt sttt s s ss st ssnssantns | seesssssasenn 656,934,069 | ............... 611,240,316 | ............ 2,611,715,162
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 184,544,642 | ... 47,174,936 | ..ocoovvvee 34,423,850
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eriereeceseieie sttt enns | enieninnians 69,034,945 | ... 49,750,418 | ... 206,619,709
1202 SHOCKS ..t bbb | ehbienb bbbttt nns | fntbneb sttt | e 17,129,169
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENS............cccvveeirieieieceeiseeeieies | et essesens | eevsssesessssesessessesesssines | oevesssssessessssesseses 18,997
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 1,763,967 [ oioicieiecccisiieiciies | et
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveeieeieieiieteee ettt sss s ssssessessesssaes | eveessssssseses 70,798,906 | ..ocvevvrrnns 49,750,418 | ....cooo.e. 223,767,875
13.  Cost of investments acquired (long-term only):
1311 BONMS.....vvveieeieiiiiciie sttt s sttt sttt snns | Sensinnsientins 94,300,988 | ....coovverrenee 52,395,478 | ...coovvrenee. 218,720,065
1302 SHOCKS ettt | faeeeseei et 312,428 | e, 369,532 | .ooveris 8,846,400
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6 Miscellaneous applications 2,298,001 | .o, 2,719,513
13.7 Total investments acquired (Lines 13.1 to 13.6)... 94,613,416 55,063,011 ..230,285,978
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (23,814,510 | ..eovvrvereneene (5,312,593) | ..ovvorrrreenns (6,518,103)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES. .....ceueriecercireiicicteee ettt et b et s bbbt nnns | fenesessessnssnnes (6,000,000) | ...ooverneenenne (6,039,572) | ..ovovvrrerenne (6,039,572)
16.2 Capital and paid in SUrplus, 1SS treasury StOCK............cccoeviieriicreiieceiecs e
16.3 BOITOWED FUNGS. ...ttt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 7,042,655 | ... (17,810,830) | ......cocvuveen. 4,158,264
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | wcccovveirnnen 1,040,889 |................ (23,850,364) | ...coecverenan (1,880,256)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevvveree | covrvvrrerennns 161,771,021 | ..o 18,011,979 | .o 26,025,491
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......ovveiieeiieiieieiesesiss et s bbb bbbt enssns | sbsnsssnssanses 327,639,012 | covvvrrrenne 301,613,520 | ..covverenees 301,613,520
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiieiieiieeise sttt sttt sntens | senssnssnees 489,410,033 | ..cooovriennee 319,625,499 | ...coooenne 327,639,012
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
4 5 6

.00

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHIOF YRAI ...ceieceeeeeeeeeeesessseeeesnteseene | ereeeenseenseeneeesseens 494,079 | oo 75,893 | .o 287,919 | .o 13,256 | oo | rvreeeieisesneesessseeneinntenes | st eeeneeens 1411 | T15,600 | ooeeeeercereiereeierees | e
2. FirSEQUAMET. ... sesssssees | eresssesssnessesssaens L A I 105,519 [ 289,077 | oo 14,293 | oo | e | e 3548 | i, 125,714 [ oo | e
3. SeCONd QUAIET.......couiieiieiiiiiieri s niissinies | crierieniesierienes s 0 et [ ettt ens | ettt | sebiesbe bbb iens | Heetbi bbbttt | srbbe ettt | Heerat bbbttt | erebreb bbbttt | Seireb bbb
4. THIF QUAMET. ..ottt seasessnntes | estsesessessessssssessessnssssean 0 [ eeereereereieeneirseseessseseneeees | seereeeesneenesssesstessssesssessans | seesessessasesses e est st e s estesiees | eesesteeeesestensaessessessantetns | eeeseesessentasssessestestantestestes | Hressesteneessestentastessessentantns | Sfeesstseesessanteneessestessantnens | seresessestensae s essententnsestent | sesessententee st et ensenteen
5. CUIENE YEAI. .. iu ittt snsens s enssnssns | sesssnssessansssssessensasssnssases 0 | etirerieiiesiisiissnsnsinninnes | eererensesnsnseessssnsesssrsneennes | eressssnssnsessessnsesessnsensessntes | nessessssensesansensessnsansesesansans | eesstessessessnsessenassensensesansanse | assesessssensensessnsessessessnsesiee | srsesesensessessnsensenssansesesanes | snessssensessesansensessnsansessnnanies | sesessessessesansesssastensesssasnans
6. Current Year Member Months..........cc.oveencrnminnirnminnsniennnns | cevenenessneencnenns 1,599,822 |..ooviriiiiririnienn: 304,581 | 866,943 | ... 42,232 | || e 10,553 |..vvevvieerrinerienns 375,513 | oo | eoeeressessene s nneenees
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ...ttt nssnnns | essesessssenneneens 1,462,463 |..covvvvveierininns 211,235 | 596,782 | .o 82,706 | .ovoveveeeeerereiereeeinsinnees [ e | s 11,784 |, 579,956 | ..vveieiereireereirneineineins | e
8. NON-PRYSICIEN.......ooervirrerriirrinceiereiserresesesesrieeeiseniees [ srersssessssrneseenes 188,369 |..ocvvreieriiicriinens 27,208 [ 76,867 |..ooovrerscrirerirninii 8,077 | .iveriesiriisrirserissnninsnies | vovesssesisssssseses s | sonesssssssssssssessnesnas S PR TA,700 | | v
9. TOBl. et | e 1,650,832

10. Hospital Patient Days Incurred

11.  Number of Inpatient Admissions

12. Health Premiums Wrtten (2).......c.cccvvererreerieresieieseisseienns

13, Life Premiums DIFECL.........ccevurririrerierirerireeiesisseeseissies | crevinesinesinesinesiseseneseenene 0 | erierirerirerirenireniesienienie | ceteniesient ettt entens | festest ettt st st ente | eebeensi st bt n b s nriens | Heetseees ettt | sestesb ettt ennt e | Hetet ettt ettt et et | seebreb bbbttt | ceseeb bbbt
14.  Property/Casualty Premiums WHEN...........ccccovverrrrnininrnrins [ errrieininsisessiesissesnnnns 0 [ rererrrrerrereersirsrenensinnes | serreeneine e ssenee | ereseses st tessesntee | essesnstesseenstessesetessesetntans | sesetessesetastesesstensensetanaante | estessesastessessetansessesesantesses | sesesstessesseeseastesetantessennt | setsesessessetantenses e tentesenentes | neenesensee ettt nnns
15.  Health Premiums Earned..........ccccvvnmernrennernecnennecinens [ eorrieeeinnenenns 754,784,747 | ..o, 103,395,599 |....cccoorvvvenne. 336,839,056 |....ovvrvreriins 7,507,120 | oo [ eernrinnersesseessseeines | ceveenssessenenenns 5,207,598 |...cccccomerurn 301,835,374 | .o [ e
16.  Property/Casualty Premiums Eamed.............cccooevevieivireiiens | oo 0 [t ereeseinieies | eerere s estenens | sresesesssss ettt tes e sentes | ebessssessesastessesisbessesebentens | srestessesissestes e sstessessesensense | estessesestessessssassessesnsantesns | sbsesstessessesssestesesestesesant | seebssesaesesanses et estensesebenaes | serenaesses st sttt es et nans
17. Amount Paid for Provision of Health Care Services..........ccooe. [ veveeereenreenn. 596,226,856 |.......ocorrvrennne 75,364,617 | .coovvereres 261,522,998 |..ooevrerrrienns 5,590,855 | .veeuuerrreererrrrnsrnerernnsnns | seveneesieesnsessssssnesissssnns | eessssesssessneenns 5,678,827 |..coovvrrrrernn 248,089,759 | ..veomreerererreernrernrernnenns [ reeereeesseee s
18.  Amount Incurred for Provision of Health Care Services........... | cccoovicnieennee. 643,898,445 |........ccceuuun. 81,759,339 |....cccoceirnnn. 280,701,443 |....ccccovvninnne 5,782,859 ... [ | e 5,560,841 |....cccocvninnnes 270,093,963 ..o |

(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees §$.....302,928,171.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)
Aging Analysis of Unpaid Claims
3

1 4 5 6 7
Account 1-30 Days 31-60 Days 61 - 90 Days 91-120 Days Over 120 Days Total

Claims Unpaid (Reported)

0299999. Aggregate Accounts Not Individually Listed-UnNCOVEIE..........coiueiiiiiiiieiieisiieie st ssiesssissiesessnes | oersssesssssssssessesssssnsesssssneas SR LT vy O [ oo I 5,974,688

0399999. Aggregate Accounts Not Individually Listed-Covered 77,394,456

0499999. SUBOLAIS......cocverrrercreciesereereseresere s seeeserseneeees ....83,369,144

0599999. Unreported Claims and Other ClAIM RESEIVES. ... rureruiarsarerrusresseessessesessessssssesssesssssesssssesssssssssessasss  ssssesssssssssessasssssssssassessssssssssssansssssnssns_oas ..195,898,847
....... 55,729

0699999. Total Amounts Withheld..........ccoocvervsiiarnnnns

0799999. Total Claims Unpaid...........ccccooueririrrercrrirerercnans

..279,323,720
..... 46,965,906

800

0899999. Accrued Medical Incentive Pool and Bonus Amounts
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hOSPItal @NA MEAICAI).........c.euurrrieiiririiciseieiiecie ettt bbbt enns | sebsentesinebsessess b 119,222,140 | ..o 227,438,848 | ..o 27,389,960 |...covrrrrniicrniiene 136,843,338 | ..o 146,612,100 | ..cooveervrirncicieins 141,732,375
2. MEAICAIE SUPPIEMENL. ... ceurieeeceeeeiie et eesees et se et ees e es st ss s8££ 85 E o828 288 s ss s en b st et s | £reesessessensnssessensenannsaa 2,274,225 | ..o 3,316,430 [ .overeeeeeereireeeeeeiens 366,063 | ..o 2,610,042 | ..o 2,640,288 | ..o 2,782,202
B DBNEAI ONY....oooeei R bbbt ns | et R iR e R R bbb ns | 4ebtb e R bbb e st n bbb ee | Hines st e e Rt s e nes | Sebsee bbbt | Hete e r et 0 [
A, VISION ONIY ..ottt bbb 18£8 b s8££ 8k £ R b e R bR R £ bR R Rt e e bk n s bkt ene | 4eAeEetetsebeE et Rehe b s AR et s e he ke s s bebetneheba | £eEebetsehebe s Ee b et e R e bR Rttt se b b entebets | ebbnEebet et e R e b e R Rt et h ek s R ekt bebees | ebtsebet et h bt R et et b Rt b bt e e bebns | etehebenn ettt n ettt 0 [ oo
5. Federal Employees Health BENEMitS PIAN............co.oiiririiice ettt sttt st ntnen | sbsessessassessses st ensneneees 27,727 | 3,561,100 | .eeveeerieecireereeeeeeeeeeeens 98,624 | ...ooeeeees 1,982,075 | .o 2,216,351 | oo 2,198,685
B, THIE XVII = MEAICATE........voveiieeeieiieieesi ettt ettt | sbsessestensanssessensensnsans 74,667,039 | ..ovovvevreeeierinins 183,769,882 |...coovvvvveerererirrieins 12,904,946 | ....ovovvveieierereins 97,128,672 | ..o 87,571,985 | ..ovevveeiererireireienns 91,612,608
T THIE XIX = IMEUICAIA. ...ttt m bt | £4eb bR s e st b b st s s bbb sttt bses | feebee bt b st b bRt b bt n bt ees | LhsebteEs bR s bbbt bbbt | bR bbbt | eeb b 0 [
8. ONEI NBAIN. ... R R bR f £ bkt E Rt s s b b ensensee | 4LEeEAeE LR LR e eEeeE e AR e et ene ek ent et nens | €eEeEEeEseEeeE e R eEseh Rt eE e ettt neb et ses | SEeheeEeEeE et E AR e b et e b et et en et enn | enieEneEeeheEeh et nRen et n st en e | chenbeter st 0 ]
9. Health SUDIOLAI (LINES 110 8)......cuueereeuiicieiieiieei itttk ns | efebenent b ssb st nes 198,281,131 [ v 418,086,260 | ..oovviecinininieenes 40,759,593 | ..o 238,564,127 | oo 239,040,724 | oo 238,325,870
10, HEAINCATE FECEIVADIES ()....v.vreveeeuierereriseiiicis ettt | Seseb sttt 3,342,423 | .o 22,285,600 | ...cvovveiererieirieieeies 1,843,536 | oot | e 5,185,959 | ..o, 5,185,959
1AL OB NON-NEAIN. ... s bbbt bbbkt ree | HeEets et h b e R b R s b s bt bttt sene | £eheE et bt et st et b bt b et tses | SEseheE e R b bt h R e bttt b e | etsee bbbt bbb | Shtb et bttt 0 [ oo
12.  Medical incentive pools and DONUS @MOUNES...........c.cvuiueiiiieiircieieie sttt s et ese st s s snsesessnsess | sressnsesessnsesessnsesesensesans 5171469 | ..o 316,018 | ..o 34,701,783 | ..oovovvvrveverererrn 12,264,123 | ..o 39,873,252 | ..ovveveeevererererrirand 42,844,046
13. Totals (Lines 9-10+11+12) 200,110,177 | oo 396,116,678 | ..o 73,617,840 | ..oovvvviciiiiicnas 250,828,250 | ..oovvviireinircriiaas 273,728,017 | oo 275,983,957
(@) Excludes$.......... 0 loans or advances to providers not yet expensed.




Statement as of March 31, 2017 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

Priority Health’s statutory-basis financial statements are prepared in accordance with the Accounting Practices and Procedures Manual published by

the National Association of Insurance Commissioners.

| SSAP# | F/SPage | F/SLine# |

2017 Period |

2016

NET INCOME

(1) Priority Health state basis
(Page 4, Line 32, Columns 2 & 3)

XXX

XXX

XXX

38,140,740

51,092,423

(2) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(3) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(4) NAICSAP (1-2-3=4)

XXX

XXX

XXX

38,140,740

51,092,423

SURPLUS

(5) Priority Health state basis
(Page 3, line 33, Columns 3 & 4)

XXX

XXX

XXX

610,745,311

574,493,055

(6) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(7) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(8) NAICSAP (5-6-7=8)

XXX

XXX

XXX

610,745,311

574,493,055

C. Accounting Policy
(6) Not Applicable.
D. Going Concern - No significant changes.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes.

Note 3 - Business Combinations and Goodwill

No significant changes.

Note 4 - Discontinued Operations

No significant changes.

Note 5 - Investments

D. Loan-Backed Securities - NOT APPLICABLE

E. Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received - NOT APPLICABLE

Working Capital Finance Investments

(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs - NOT APPLICABLE

(3) Not applicable.
J. Offsetting and Netting of Assets and Liabilities - NOT APPLICABLE
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes.
Note 7 - Investment Income
No significant changes.
Note 8 - Derivative Instruments
No significant changes.
Note 9 - Income Taxes

No significant changes.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
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Statement as of March 31, 2017 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

No significant changes.

Note 11 - Debt

B. FHLB (Federal Home Loan Bank) Agreements - NOT APPLICABLE

In 2008, the Company obtained a $10,000,000 line of credit from Spectrum Health, its parent company, which was outstanding at March 31, 2017. The line of credit

requires interest be paid in installments and matures in September 2019. This line of credit bears interest at a floating rate based on one-month LIBOR plus 65 basis points
(1.64% at March 31, 2017).

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan - NOT APPLICABLE
Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

In March 2017, the Company made a principal and interest payment on outstanding surplus notes in the amount of $7,170,594, decreasing the principal balance by
$6,000,000.

Note 14 - Liabilities, Contingencies and Assessments

A Contingent Commitments - NOT APPLICABLE

B. Assessments - NOT APPLICABLE

C. Gain Contingencies - NOT APPLICABLE

D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - NOT APPLICABLE
E. Joint and Several Liabilities - NOT APPLICABLE

F. All Other Contingencies - NOT APPLICABLE

Note 15 - Leases

No significant changes.

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets - NOT APPLICABLE

C. Wash Sales - NOT APPLICABLE

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes.

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes.

Note 20 - Fair Value Measurements

A.
(1) Fair Value Measurements at Reporting Date
| Level1 | Level2 | Level3 | Total
Assets at Fair Value
Common Stock $ 110,680,797 |$ $ $ 110,680,797
Total $ 110,680,797|$ $ $ 110,680,797
Liabilities at Fair Value
$ $ $ $
Total $ $ $ $
B. Not applicable.
C. Not applicable.
D. Not Practicable to Estimate Fair Value - NOT APPLICABLE

Note 21 - Other Items
No significant changes.
Note 22 — Events Subsequent
No significant changes.

Note 23 — Reinsurance
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Statement as of March 31, 2017 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

No significant changes.
Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions Yes[X] NoJ ]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:

a.  Permanent ACA Risk Adjustment Program AMOUNT

Assets
1. Premium adjustments receivable due to ACA Risk Adjustment $

Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment 249,000
3. Premium adjustments payable due to ACA Risk Adjustment 72,365,000

Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk

Adjustment 16,075,000
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 61,000
b.  Transitional ACA Reinsurance Program AMOUNT
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ 13,003,000

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability)
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance

Liabilities
4.  Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium
5. Ceded reinsurance premiums payable due to ACA Reinsurance 1,112,000
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $ 812,000
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments (840,000)
9. ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors $
Liabilities

3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors
Operations (Revenue & Expenses)

3. Effect of ACA Risk Corridors on net premium income (paid/received) 1,000

4.  Effect of ACA Risk Corridors on change in reserves for rate credits $

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance:

Unsettled  Balances
Differences Adjustments asofthe  Reporting Date

Accrued  During Received or  Paid as of
the Prior  Yearon the Current ~ Yearon Prior Year Prior Year Cumulative Cumulative
Business  Written Business  Written Accrued Less |  Accrued Less Balance from Balance from
Before  Dec. 31 of Before  Dec. 31 of Payments Payments To Prior Year |  To Prior Year Prior Years Prior Years
the Prior  Year the Prior ~ Year (Cal. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 0 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program
1. Premium
adjustments
receivable $ $ $ $ $ $ $ $ A S $
2. Premium
adjustments
(payable) 56,290,000 56,290,000 (5,878,000) | B 50,412,000
3. Subtotal ACA
Permanent Risk
Adjustment
Program $ $ 56,290,000 |$ $ $ $ 56,290,000 |$ $ (5,878,000) $ $ 50,412,000

b. Transitional
ACA
Reinsurance
Program
1. Amounts
recoverable for
claims paid $ 15461000 |$ $ 1,618,000 |$ $ 13,843,000 |$ $ (840,000) |$ C |$ 13,003,000 |$
2. Amounts
recoverable for
claims unpaid
(contra liability) D
3. Amounts
receivable
relating to
uninsured plans E
4. Liabilities for 7,879,000 7,067,000 812,000 F 812,000
contributions
payable due to
ACA
Reinsurance -
not reported as
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NOTES TO FINANCIAL STATEMENTS

Unsettled| Balances
Differences Adjustments as of the| Reporting Date

Accrued|  During Received or| Paid as of
the Prior|  Yearon the Current| ~ Yearon Prior Year Prior Year Cumulative Cumulative
Business|  Written Business| Written Accrued Less |  Accrued Less Balance from Balance from
Before|  Dec. 31 of Before| Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
the Prior|  Year the Prior|  Year (Cal. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 0 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

ceded
premiums
5. Ceded
reinsurance
premiums
payable 1,741,000 629,000 1,112,000 G 1,112,000
6. Liability for
amounts held
under uninsured
plans H
7. Subtotal ACA
Transitional
Reinsurance
Program $ 15461,000 |$ 9,620,000 ($§ 1,618,000 |$ 7,696,000 |$ 13,843,000 |$ 1,924,000 |$ (840,000) |$ $ 13,003,000 |[$ 1,924,000
C. Temporary ACA
Risk Corridors
Program
1. Accrued
retrospective
premium
2. Reserve for
rate credits or
policy
experience
rating refunds J
3. Subtotal ACA
Risk Corridors
Program 1,000 (1,000) 1,000

$ 1,000 |$§ $ (1,000 |[$ $ 1,000 |$ I |$ $

-
-

d. Total for ACA
Risk Sharing
Provisions § 15461,000 |$§ 65910,000 |§ 1,619,000 |$§ 7,696,000 |§ 13,842,000 |[§ 58,214,000 |$ (839,000) |$ (5,878,000 $ 13,003,000 |$§ 52,336,000

Explanations of Adjustments

revised estimate
revised estimate

difference between est and actual

c-IemMmUow>

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Unsetted Balances
Differences Adjustments asofthe  Reporting Date

Received or|  Paid as of
Accrued  During the Current| ~ Yearon Prior Year Prior Year Cumulative Cumulative

the Prior Year ~ on Business Business| Written Accrued Less |  Accrued Less To Prior Balance from Balance from
Written  Before Before| Dec. 31 of Payments Payments To Prior Year Year Prior Years Prior Years

Dec. 31ofthe  Prior Year the Prior|  Year (Cal. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)

1 2 3 4 5 6 7 8 9 10

Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)

a. 2015

1. Accrued
retrospective
premium $ $ $ 1,000 |$ $ (1,000) [$ $ 1,000 [$ Al$ $

2. Reserve for
rate credits for
policy
experience
rating refunds B

b. 2016

1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ C|$ $

2. Reserve for
rate credits for
policy
experience
rating refunds D

c. 2017

1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ E |$ $

2. Reserve for
rate credits or
policy
experience
rating refunds F

d. Total for Risk
Corridors 1,000 (1,000) 1,000

difference between est and actual

TMmoow>

(5) ACARisk Corridors Receivable as of Reporting Date
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Statement as of March 31, 2017 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

1 2 3 4 5 5
Estimated
Amount to be Non-Accrued Asset Balance
Filed or Final Amounts for Amounts (Gross of Net Admitted
Risk Corridors Amount Filed Impairment or Received from Non-Admissions) Non-Admitted Asset
Program Year with CMS Other Reasons CMS (1-2-3) Amount (4-5)
a 2015 $ 14,346,000 |$ 14,346,000 |$ $ $ $
b. 2016 $ 38,763,000 |$ 38,763,000 |$ $ $ $
c 2017 $ $ $ $ $ $
d Total (atbtc) [$ 53,109,000 |$ 53,109,000 |$ $ $ $

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Adjustments to previously rendered claims reserve estimates are reflected in the statement of operations in the period in which the estimates are revised. Such reserve
adjustments consist of restatements of claim estimates and release of any margin associated with these estimates. Reserve adjustments were unfavorable by $0.7 million
year-to-date, increasing the prior year-end claim reserve estimate of $238.3 million to $239.0 million

Note 26 - Intercompany Pooling Arrangements

No significant changes.

Note 27 -Structured Settlements

Not Applicable for Health Entities.

Note 28 - Health Care Receivables

No significant changes.

Note 29 - Participating policies

No significant changes.

Note 30 - Premium Deficiency Reserves

No significant changes.

Note 31 - Anticipated Salvage and Subrogation

No significant changes.

Q10.4



Statement as of March 31, 2017 of the Priority Health
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2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
84

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2016

1 NAT]

1

2/31/2013

03/03/2015

Yes[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

1

2

Affiliate Name Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(=20 ")

o

Compliance with applicable governmental laws, rules and regulations;

o

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(
(
(
(
(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Q11

)
) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
)
)

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [X

Yes|[ ]

Yes|[ ]

Yes [X

1 No[]

No[X]

No[X]

1 No[]
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10.2

1.1

1.2

13.

141

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] No[ ]
If yes, give full and complete information relating thereto:
On deposit with the State of Michigan
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 103,096,449 100,484,119
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 103,096,449 $ 100,484,119
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Mellon Trust Pittsburgh, PA

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].
1 2
Name of Firm or Individual Affiliation
BlackRock U
Prime Advisor U
JP Morgan U
Seix Advisors U

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]

17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
N/A BlackRock 549300LVXYIVJKE13M84 SEC NO
N/A Prime Advisors N/A SEC NO
N/A JP Morgan 549300W78QHV4XMM6K69 SEC NO
N/A Seix Advisors 549300L714W19C7JV575 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

Q11.1



Statement as of March 31, 2017 of the Priority Health

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
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Statement as of March 31, 2017 of the Priority Health

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 86.7 %
1.2 A&H cost containment percent 1.4 %
1.3 A&H expense percent excluding cost containment expenses 8.4 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ 1] No [X]
2.4 |Ifyes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of March 31, 2017 of the Priority Health

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
A&H Non-Affiliates
10227...... | 13-4924125.........|09/01/2016 | Munich ReinSUrance AMerica, INC.....o..o.eoeeesesressssrsmcsrs  Ndacone SSLAIL...... | AUNOFiZEd...... | oo .




Statement as of March 31, 2017 of the Priority Health

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Active
Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

Arizona........cccovveerninns
Arkansas..........ccoennene
California....................
Colorado........ccevrvne.
Connecticut.................

Delaware

District of Columbia
Flofida.......cccovvvrvrrnnn
[CT-ToT o T

Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky..

Louisiana....................

Maryland....................
Massachusetts............
Michigan..........ccceune..
Minnesota...................
MisSiSSIppi......cvvereen.
MiSSOUFi......cvvveererrninns
Montana..........cc.ceeenne

Nebraska
Nevada

New Hampshire..........
New Jersey.........co......
New Mexico................
New YOrK.......cccovveeenne

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia.....

Washington.................

West Virginia....
Wisconsin

WyYoming.......oceeeeeene

American Samoa

U.S. Virgin Islands
Northern Mariana Islands
Canada.....c.cocoveerrunns
Aggregate Other alien
Subtotal.......cccovrrrenn
Reporting entity contributions for
Employee Benefit Plans
Total (Direct Business)

....302,928,171

DETAILS OF WRITE-

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page...........ccccevvueee

(Line 58 above)..........

Total (Lines 58001 thru 58003 plus 58998)

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(E
(a

)

Q14
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Statement as of March 31, 2017 of the Priority Health

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

Northern Michigan

Spectrum Health System Munson HealthCare Regional Health
38-3382353 38-1362830 System
38-2146751

10006 _ 93(9% 5.5% 0.6%
Ownership Ownership Ow ners hip Ownership

Priority Health

Managed Benefits, Priority Health (MI)

Inc. 38-2715520
38-3085182 NAIC-95561
1006
Ownerghip
;o : Priority Health
, Priority Health Choice,
Trinity Health Plans | | PHM© "roperties Inc. (MI) nsurance Company
38-2663747 38-2715520 ai‘l%ﬂﬁggg 20-1529553
i NAIC-12208
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Statement as of March 31, 2017 of the Priority Health

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

Spectrum Health Corporate Structure

.

* Spectrum Health Hospital Group is an assumed business name of
Spectrum Health Hospitals, to which Spectrum Health System has
delegated certain reserved powers. Spectrum Health System remains
sole member of the hospital corporations. 1



Statement as of March 31, 2017 of the Priority Health

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
3383 | Priority Health...........cccccone... 95561... [38-2715520.. | ....cecevrrrrnnes Spectrum Health System...........c.ccccovvviivinnnee Ownership......... | P
............................................................................................................ Munson HealthCare............cccoervirvrnrereernnnnee. | OWNErShip........ | P
............................................................................................................ Healthshare DBA The Healthshare Group....... | Ownership......... | P
3383 | Priority Health.........cccocovrunenne 11520... | 32-0016523.. | ...ovvoverrrenes Priority Health Choice, INC........ccooveverrerrinineanne 1] A Priority Health Ownership......... ....100.000 | Spectrum Health System...........ccccoceerrvnenenns | o Nere | s
3383 |Priority Health.............ccccevn.... 12208... |20-1529553.. | ..ccccevvrcrnen Priority Health Insurance Company.................... Ml [ Priority Health Ownership......... ....100.000 |Spectrum Health System...........ccccevvevveeerecns | o Nevooi [
3383 | Priority Health..........cccocoevveeens v 38-2715520.. | ..coovrerrevriens [ eereireiieiiens e PHMB Properties, LLC.........cccovvereirerereirirennnnn. Priority Health...........ccoevieieiveeieeceee s Ownership......... ....100.000 | Spectrum Health System...........ccoeveveervevees | o Neoroo [ e
3383 | Priority Health.........ccccocovrenee [ corvivernnnes 38-2663747.. | ..o Trinity Health Plans.........ccocovvennenencnnes Priority Health...........covevereneneencrees Ownership......... ....100.000 | Spectrum Health System...........coovvvvrvirnennnns | o |\ SO RS
3383 | Priority Health..........cccocovrverens [ coviirriennes 38-3085182.. | ..cooeverrrirnns Priority Health Managed Benefits, Inc................ Spectrum Health System...........ccccocovivivrirnnnas Ownership......... ....100.000 | Spectrum Health System...........cccevvvvevrierees | e |\ RSO RS
........ Spectrum Health Grand Rapids...........cccocneunnee Spectrum Health System............ccccocceeuevnnvenen. | OWnership ....100.000 | Spectrum Health System..........ccccocvrniniurnenne
.......... . | Spectrum Health Big Rapids Hospital. ... | Spectrum Health System.. ....| Ownership......... |....100.000 |Spectrum Health System.
........ Spectrum Health Reed City Hospital.................. Spectrum Health System...............ccccccceuevneeen.. | Ownership........ |....100.000 | Spectrum Health System...........ccoovveveveiernnnes
........ Spectrum Health Gerber Memorial..................... Spectrum Health System............ccccccccovurveneenn. | OWnership......... |....100.000 | Spectrum Health System..........ccccovvveeirrreunns
.......... . | Spectrum Health Ludington Hospital... . . . | Spectrum Health System.. ..| Ownership......... |....100.000 |Spectrum Health System.
........ Spectrum Health Pennock.............cccvevviveiiinns Spectrum Health System................c.cc.ccuee.eo.. | Ownership....... |....100.000 | Spectrum Health System...........ccccecueivercrennes

Spectrum Health United Hospital..............c........ Spectrum Health System..........cccovvvveivrnnnnns Ownership......... ....100.000 | Spectrum Health System...........cccocvvrnrvrirnenne
Spectrum Health Kelsey Hospital..............cc....... Spectrum Health System...........cccccovvvvviriinnnas Ownership......... ....100.000 | Spectrum Health System...........ccoeviviereinnnne
Spectrum Health Zeeland Community Hospital. [MI.............. NIA .o Spectrum Health System..........ccccoovevrininrens Ownership......... ....100.000 | Spectrum Health System..........cccocvvninrennenne
Spectrum Health Continuing Care............ccco.... 17/ I NIA.....ccoone Spectrum Health System.........ccccoecvevievernnnen. Ownership......... ....100.000 |Spectrum Health System...........cccccevvvevivinernne
Spectrum Health Medical Group.............c.cco....... 7] NIA.....cccoone. Spectrum Health System............cccccoovvivirinnnae Ownership......... ....100.000 | Spectrum Health System............cccccvevieriinnnne

Aster Explanation

| 1 |Spectrum Health Systems (EIN 38-3382353), Class A Shareholder - 93.9%; Munson Healthcare (EIN 38-1362830), Class B Shareholder - 5.5%; Healthshare (EIN 38-2146751), Class B Shareholder - 0.6%




Statement as of March 31, 2017 of the Priority Health

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:

* 955 6 12017 3650000 1 *

Q117



Statement as of March 31, 2017 of the Priority Health
Overflow Page for Write-Ins

NONE

Q18



Statement as of March 31, 2017 of the Priority Health

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

..................................... 1,075,430

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.
Deduct current year's other-than-temporary impairment reCOgNIZEd...........cceveueiriereiiseee e

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized........

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other-than-temporary impairment reCOgNIZEd...........ccuevevevrieieieirieeeese et nas

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevvierierrirereriereeesee s
. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

532,470,604
227,566,465
465,457
...17,719,623
.......... 4,763,689
223,748,878
..................................... 1,747,276




Statement as of March 31, 2017 of the Priority Health

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

onds and Preferred Stock by NAIC Designation

During the Current Quarter for all B
2

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjusted Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8)-vvverermeeernernmeerssensserssnerssssssessssesssssssssssssessssssssssssssssssssnsses | enssessnensnnssssenenss:020,999,597 | oviviriviinnerennerennns 417,245,128 | ..o 228,782,091 | ... (836,830) | -.vvvrvererrrrereren808,185,804 | oot | et | eereeesesn s 620,559,597
NAIC 2 (8)-vevevernrerernrereieniseesssnssenssnesissssssesessssssssssnensessnensnnsssesenns | conerenessnesennssnens 4,932,280 | vvivieevinreneerineninns 8,260,695 | ....vvvrreririreriienens 7,248,750 | cooooecriceericinan BA4.34T | oo 88,390,522 | s | s | s 44,932,230
NAIC 3 (8)-veveverereeneriierrieriieresnerissssiseressessessssssnsssssssesssnsssesssnesesensses | cesnensmnsssensnensenssoens 190,088 | ivtiviesiieriiieriiseeinssseseiesiiens | e 68,689 | ... 10,282 | oo @183 i | s | s 150,038
NAIC 4 (8)-vvvevererererereeeserersessssessssssssssssssssssssssesssssssesssssnsssssssnsssnnssns | svsssnsssessssnssssnssssonssnnsss0,0D0 | orrvereeesmsssnesssnsesssssssssssansssnes | sossssnnessssssssssssssssssssssssssnssssnnss | sonssssmssssessssmmssssssssssssssssnnes (16) [ rvverrrrrrrermerrrnnnrrnnnerssi 20,034 | oo sesssssssssn | cereesssesseess s sness s | sessseess st 20,050
NAIC 5 (8)-vr1vvereeeraeesmeeesseessseeesseessssesssssessasessseessssesssesssssesssassssassssasssssssssns | e1seessosessssessssesssnesssaesssssssasessanes | sasesssesssassssesssssssnesssnesssaesssnees | nevessoesssneessssesssnessssesssassssnsssnees | sesssusessssessnsesssnssssansssnsssnsssssnsss | aessneesssnesssnesssansssesssnsssnsssseesl | cessoeesssnessunesssnesssnesssaesssanessnsssns | wesseesssnesssansssosessanessessssnesssesssns | weseessonsssnesssnesssnesssassssnnsssesssnns

20ISsO

14, Total Preferred StOCK.........ccveireeiriceeceeees e

15.  Total Bonds and Preferred SoCK...........covviiviiiiiieiisieieissieneeeineas

425,505,823

.......................... 236,097,530 | ...oocovciniiiniiinniieneenn(382,217) | s
............................................ 0 [0 | o
.......................... 236,097,530 | ...ooovvonionieninnieeneenn(382,217) | oo

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....468,052,126; NAIC2§.....11,602,738;, NAIC3 $

NAIC4S...... 0;

0;

NAICGS........ 0.




Statement as of March 31, 2017 of the Priority Health

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrierierinerienes | s 476,752,415 |.....vvvecrnnn )3, SN O 477,063,677 | oo 1,068,482 | ..oooovveereirei 24,348
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccviveieiriieireieiseese et sssssntenss | sessssessessessssssessessssessenss 315,027,419 | oo 303,802,012
2. Cost of short-term iNVEStMENtS ACUINEA...........ccvueieiieiiiicieeicee ettt besassas | sbeessssssessssssesse s sssesans 395,627,793 | oo 1,063,490,171
3. ACCIUAN OF GISCOUNL.......ooviiieiiiit bbb bbb | bbbttt 164,215 | oo 246,333
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total gain (I08S) ON QISPOSAIS...........coiveiiieiriiiriieiieie ettt bbb bbb s s ae bbb b s sessssaebnsetes | 2ebssesessssesesinsesasssebessssesssnsebnas 4,397 | oo 16,155
6. Deduct consideration received 0N QISPOSAIS............ccuiueieiciiieieieesite ettt b bbb bbb stenas | sbsessssestes s st es s nans 233,770,498 | ..o 1,050,673,248
7. Deduct amortization Of PrEMIUML..........cccviiuiiiieicsce bbb bbb b a bbb ssebebnsens | bebsssesesssesesssesesssasbesesesesnaas 300,911 | oo 1,854,004
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccceveririereiiirieiieiesisieisinies | erveissiesiessssesse s 476,752,415 | oo 315,027,419
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......cueiiiiiiiiieieiisissiesssesrsisssesseessssssesesssssssessasssssnssnes | esssssssessessssessessessssassasses 476,752,415 | oo 315,027,419

QsI03




Statement as of March 31, 2017 of the Priority Health

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement as of March 31, 2017 of the Priority Health

SCHEDULE E- VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
............................................................ 0
.............................................. 5,600,732
..................................................... 1,717

............................................ 54,223,458

................................................... 22,815

QsI08




Statement as of March 31, 2017 of the Priority Health

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03



Statement as of March 31, 2017 of the Priority Health

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. t
36179S QZ 3 |GNMA#MA4072...... .| 01/2712017........ BANK OF NEW YORK. 169,254 | .o 157,148
3622A2 BW 1 | GNMA #783653. .. | 02/07/2017. BANK OF NEW YORK. 103,217 94,423
38376C N6 2 | GNMA 2009-92 CP .. | 02/09/2017........ BANK OF NEW YORK. . 67,875 60,000
912810  RR 1 |US TREASURY INFL IXNB..... .. 1 03/27/2017........ BANK OF NEW YORK.......cocovrirmirieiirernineirnes 2,608,825 | ..o 2,570,831
912810 RT 7 |US TREASURY N/B...... .. | 02/10/2017. VARIOUS 1,122,887 ..1,321,000
912810 RU 4 |US TREASURY N/B...... .. | 03/28/2017........ BANK OF NEW YORK.......covvvrirrririinieienrnienns 4,921,611
912810 RV 2 |US TREASURY N/B...... .. 1 03/29/2017........ BARCLAYS AMERICAN.. 399,781
912828  2A 7 |US TREASURY N/B...... .1 01112/2017........ BANK OF NEW YORK. 223,116 . 240,000
912828 2B 5 |US TREASURY N/B...... 03/28/2017........ BANK OF NEW YORK......cocovirririirirereineirnes 8,125,114 | oo 8,250,000
912828 K5 8 |US TREASURY N/B...... .. | 03/31/2017........ BANK OF NEW YORK. 2,353,985 | ... 2,366,000
912828 U2 4 |US TREASURY N/B...... .| 02/08/2017........ BANK OF NEW YORK. . 5,561,373 | oo 5,763,000
912828 V9 8 |US TREASURY N/B...... 03/31/2017........ BANK OF NEW YORK......coovuiriiriererirererieirenes . 12,667,148 | oo 12,869,000
912828 WD 8 |US TREASURY N/B...... .. | 02/02/2017........ BANK OF NEW YORK. 264,495 264,000
912828 WN 6 |US TREASURY N/B...... . 03/27/2017........ BANK OF NEW YORK. . 15,378,816 15,289,000
912828 XM 7 |US TREASURY N/B...... 02/24/2017........ BANK OF NEW YORK......covvuririririrerirercrineirenne 1,409,289 | ...ovvoiirirerees 1,410,000
912833  KY 5 |US TREASURY STRIPS.... . [ 01/11172017....... BANK OF NEW YORK. 71,547 75,000
912833 LA 6 |US TREASURY STRIPS.... .1 01/18/2017........ BANK OF NEW YORK. . 70,623 75,000
0599999.  Total - BONAS = U.S. GOVEINMIMENL............ouivieeieetiiiieieeiete ettt et ssesiesssssstsssessessssssessssse  sssessessessssssesssssesessassesssssssesssssessssessesssssesessessessesessessessessssessessesassessesses et essesseb st essessessesensessebnssssesses et essessebssssnsensns  ebssns .. 55,518,956 | ..oovvvvvireiereiiia 56,293,402
Bonds - U.S. Special e and Special A
3128MJ ZP 8 | FHLMC GOBT49. ..ottt ssssieniens | sinsesessnssanes 01/18/2017........ APSEC-MTG......coiriireriniirernsieissiereninsinas 1,050,938 | ..o 1,000,000
3132GD 6K 3 [FHLMC QO0BTA.........covouvirreriiirieriesiesesssissiee et esssssssssiennes. | sessssensnenes 03/08/2017........ BANK OF NEW YORK.......ccovvviirirriririnrrirerienes 182,457 | oo 170,321
3136AV YL 7 |FNMA 2017-M3 A2 .. | 03/16/2017........ BANK OF NEW YORK. 713,239 750,000
3138EH  KF 8 | FNMAHALTI93. ...t .. 1 03/29/2017........ BANK OF NEW YORK. . 732,088 . 696,190
313BEK Y7 4 |FNMAHALSA33.......ooic et nssssnsseniens | soesesessnnanes 03/08/2017........ BANK OF NEW YORK......cocovuirririerirereieirenes 1,685,781 | oo 1,609,337
3138ER D9 8 |FNMA #AL9127 .. | 12112)2016........ BANK OF NEW YORK. 1,140,424 .1,082,414
3138LE X3 0 |FNMA #AN2497 o .. | 02/07/2017........ BANK OF NEW YORK. . 190,383 . 200,000
138BWH MK 5 [FNMA HASTEB ...ttt nsssssiens | esseessenenenes 01/04/2017........ BANK OF NEW YORK.......covvuririmririerirercrieerenne 74,192 70,179
3138WH  S2 9 [FNMA #AS7736 .. | 01/26/2017........ JPM-MTGS, 987,151 | oo 999,409
3138Y7 EG 3 |FNMA #AX5534 .| 01/04/2017........ BANK OF NEW YORK. 51,302 48,526
31392H UB 7 |FNMA2003-1LQ .. [ 01/1972017........ BANK OF NEW YORK. 14,868 13,648
31394D A7 5 |FNMA 2005-48 TD .. | 01/19/2017. BANK OF NEW YORK. 209,859 185,000
31396W  SF 4 | FNMA 2007-60 ZB..........cccc.u. .. | 03/27/2017........ BANK OF NEW YORK. . 2,816
3140FH NL 7 |FNMA #BD9394. .. 1 03/07/2017........ BANK OF NEW YORK.......ccovvvrivrririrnrieininnienns 581,206 570,859
31418C  FN 9 | FNMA #MA2872 .. | 01/20/2017. IFCSTONE... 589,446 547,367
31419E  3Y 3 |FNMA #AE4414 .. | 03/28/2017........ BANK OF NEW YORK.......covviirrririirieieireienns 113,942 108,340
59259Y  BF 5 | METROPOLITAN TRANSN AUTH NY .. | 01/25/2017........ 628,103 520,000
88213A  HQ 1 |TEXAS AGM UNIV TX.... .. [ 01/11/2017. CITICORP/SMITHBARNEY. . 500,000 .500,000
977100 EE 2 | WISCONSIN ST GEN .. e . [ 01/12/2017........ RAMIREZ.....c..ooiiiiitiitini it 750,000 . 750,000
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSMENES. ... .. c.euiureeiseeseesieeeeateasariaiis | setessessesassassesseesessesassesaessesesssesesseseesesseesesessessessesassesseesessesessessesassessessessesassessesasssssassessesassessesnssssessessnsassessessnsnsasses  sesasscs . 10,195,379 | oo 9,824,406
Bonds - Industrial and Miscell:
00206R  CM 2 [ ATET INC....oviiiiiicieieeie et | sresesinsinnene 03/07/2017........ BANK OF NEW YORK.......cocovrirririerirereireirnes 9,877 10,000 [ .o 58 |2FE
00206R  CS 9 |AT&TINC .. 1 03/29/2017........ BANK OF NEW YORK. 86,198 85,000 370 | 2FE
00440E AU 1 |CHUBB INA HLDGS INC e .. | 02/02/2017........ BANK OF NEW YORK. . 59,546 59,000 | .. 443 | 1FE
00440E AW 7 [ CHUBB INA HLDGS INC......cceviiiieiiieriniireiesinriesiesiseesesiesessssisessesissssessssssssesssesenns | oeseeesenenenes 02/23/2017........ BANK OF NEW YORK......cocvvureviririrerirereiineirenes 21,416 20,000 | .o 278 |1FE
010392 FQ 6 |ALABAMA PWR CO. .| 02/2712017........ BANK OF NEW YORK. 99,918 100,000 |...... 1FE
02007H  AC 5 |ALLYA 2017-2A3 .1 03/21/2017........ BANK OF NEW YORK. 132,984 133,000 |...... 1FE
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023761 AA 7 | AMERICAN AIRLINES 17-1T AAP....oriiiieinereesiseeneierssisesesssisssssssessssssssenins | coneesessnsnnes 01/04/2017........ BANK OF NEW YORK......cocvvurevirrirerirerciineirenns 30,000 30,000 |........ 1FE
02587A  AJ 3 |AMXCA 2017-1 A .. 1 02/13/2017........ RBCCM 1,499,646 | ..o 1,500,000 |........ 1FE
0258M0 DK 2 | AMERICAN EXPRESS CREDIT .. | 02/14/2017. BANK OF NEW YORK. 75,351 75,000 1FE
0258M0 DT 3 |AMERICAN EXPRESS CREDIT.... .. 1 02/07/2017........ BANK OF NEW YORK. 12,072 12,000 1FE
0258M0 EG 0 |AMERICAN EXPRESS CREDIT .. 1 03/21/2017........ BANK OF NEW YORK. 9,988 10,000 1FE
02665W  BP 5 | AMERICAN HONDA FIN... .. | 02/13/2017. BANK OF NEW YORK. 124,216 125,000 1FE
03065F AE 2 |AMCAR 2017-1B .. 1 02/13/2017........ BANK OF NEW YORK. 51,993 52,000 1FE
031162 BN 9 |AMGEN INC .1 0211712017 ........ BANK OF NEW YORK. 51,791 50,000 2FE
032654 AN 5 | ANALOG DEVICES INC. .| 03/28/2017........ BANK OF NEW YORK. 102,327 | oo 103,000 2FE e
037833 CG 3 |APPLEINC.......ccocevvnrnnen. 02/02/2017........ BANK OF NEW YORK......cocovirririirirereineirnes 145,936 | oo 146,000 |........ 1FE
037833 CH 1 |APPLEINC......ccccoovvrnrnnen. .. | 03/28/2017........ BANK OF NEW YORK. 359,511 356,000 | ..o 863 | 1FE
038222 AL 9 |APPLIED MATERIALS INC.........cc...... .| 03/28/2017........ BANK OF NEW YORK. 294,949 . 296,000 |........ 1FE
05522R CW 6 | BACCT 2017-AT ATttt sssnsenne | svesessessnsenes 03/23/2017........ VARIOUS 2,409,307 | .o 2,410,000 |........ 1FE
055657  AC 4 |BMWLT 2017-1 A3 .. | 03/15/2017........ BANK OF NEW YORK. 45,995 46,000 |........ 1FE
06051G  EH 8 |BANK OF AMER CORP. . 03/02/2017........ BANK OF NEW YORK. 27,126 25,000 2FE
06051G  FB 0 | BANK OF AMER CORP.......coovviiiiriiiiieiintiresiniitiesiseisssssiessesisseessssssssesesessssnneens. | sossenessnssenes 02/14/2017........ BANK OF NEW YORK......covvuririririrerirercrineirenne 51,911 50,000 2FE.
06051G  GE 3 | BANK OF AMER CORP.......cooviuiriiiiiiiiinniiesiesissisesisssiesi s sssesesesens .. | 03/03/2017........ BANK OF NEW YORK. 228,178 228,000 2FE.
06406G  AA 9 |BANK OF NY MELLON.......ccccccvvunee. .| 03/28/2017........ BANK OF NEW YORK. 127,789 134,000 TFE s
06406R ~ AB 3 | BANK OF NY MELLON.....ccoiitiiirieiririnirirsieisissiesssssssssesssssssessessssssssessssssssessns | avssessessanenes 01/31/2017........ BANK OF NEW YORK.......ccovvurirrririririrreirnienns 62,000 62,000 1FE
084670 BR 8 | BERKSHIRE HATHAWAY INC.. .. 1 03/23/2017........ BANK OF NEW YORK. 102,077 102,000 1FE
084670 BS 6 |BERKSHIRE HATHAWAY INC.. . 03/14/2017........ BANK OF NEW YORK. 98,357 100,000 1FE
096630  AF 5 |BOARDWALK PIPELINES LP................ 01/05/2017........ BANK OF NEW YORK.......ccovvviirirriririnrrirerienes 97,666 98,000 |........ 2FE.
097023 BV 6 |BOEING CO......ccovverermrrrieririrns .. | 02/14/2017........ CITIGROUP/ELECTRONIC. 238,480 | ..o 250,000 |........ 1FE
11120V AA 1 |BRIXMOR OPERATING PART .1 03/09/2017........ BANK OF NEW YORK. 24,648 25,000 | .o 115 | 2FE
11134L  AG 4 |BROADCOM CRP / CAYMN......cooirriiereriiiniirirersessseesissisesessse s esessssiessessssens | ovssesesenenes 01/12/2017........ BANK OF NEW YORK......cocovuirririerirereieirenes 239,387 | e 239,000 |........ 2FE.
12189L  BA 8 | BURLINGTON NORTH SANTA FE.......ooiiiiiiieineieiniseesieisssseiessssisssessesssninene .. | 03/06/2017........ BANK OF NEW YORK. 109,722 110,000 |........ 1FE
126802  CY 1 |CABMT 2014-2 A......ccoorvverrriirinne .| 03/31/2017........ BANK OF NEW YORK. 185,347 185,000 | ..ovovveirrieiniines 128 |1FE
14040H  BG 9 [ CAPITAL ONE FINL....oiiiuiiuiiiiieiiiirceieiissiesisicssesie s sssessss s sesesisenssssssseneens | eeseeesesenenes 01/24/2017........ BANK OF NEW YORK.......covvuririmririerirercrieerenne 43,789 45,000 | oo 688 | 2FE
14040H BN 4 [ CAPITAL ONE FINL....ooiiiririiiiiiiieinieseienissiesssssisss et ssesssssssssesssesssssssessssssne .. | 03/06/2017........ MORGAN STANLEY.... TAT,705 | oo 750,000 |........ 2FE
14912L  6Y 2 | CATERPILLAR FIN SVC CORP! .. | 01/05/2017........ BANK OF NEW YORK. 49,945 50,000 |........ 1FE
15189X AR 9 |CENTERPOINT ENERGY HOUSTON.. .. | 01/09/2017........ BANK OF NEW YORK. 90,405 91,000 |........ 1FE
166764 BK 5 |CHEVRON CORP.. .. | 03/23/2017. BANK OF NEW YORK. 73,941 75,000
166764 BT 6 |CHEVRON CORP.. .. 1 03/01/2017........ BANK OF NEW YORK. 149,774 | oot 150,000
172967 KR 1 |CITIGROUP INC.... .. | 03/28/2017........ BANK OF NEW YORK. 341,073 | oo 343,000
20030N BM 2 | COMCAST CORP.. .. | 02/27/2017. BANK OF NEW YORK. 37,955 37,000
20030N BU 4 |COMCAST CORP.. .. | 02/23/2017........ BANK OF NEW YORK. 532,571 | oo 620,000
20030N  BX 8 |COMCAST CORP.. .. | 01/05/2017........ BANK OF NEW YORK. 99,809 | oo 100,000 1FE
20030N  BY 6 |COMCAST CORP.. .. | 02/10/2017. WELLSCORP... 988,900 ..1,000,000 .3,208 | 1FE...
207597 EJ 0 |CONNECTICUT LGT & PWR .. 1 03/02/2017........ BANK OF NEW YORK. 99,660 | ..o 100,000 |........ 1FE
210518 CW 4 | CONSUMERS ENERGY CO .. | 03/23/2017........ BANK OF NEW YORK. 85,032 85,000 | oo 207 |1FE
210518 DA 1 |CONSUMERS ENERGY CO .1 02/15/2017........ BANK OF NEW YORK. 99,582 | ..o 100,000 |........ 1FE
228227  BE 3 | CROWN CASTLE INTL CORP......vvuiirririieriiierieeisetseiesiesssiseeesissssssssssssssesssens | coesesessnnanes 02/17/2017........ BANK OF NEW YORK.......cocovrirririerirereireirnes 40,992 38,000 | v 659 | 2FE
233046  AD 3 | DNKN 2015-TA A2l .c.ooieeiirciriinieeieierieieecisei sttt .. | 01/25/2017........ BANK OF NEW YORK. 99,048 98,250 | oo 760 | 2FE
24422E  TL 3 |JOHN DEERE CAP CORP .1 01/03/2017........ BANK OF NEW YORK. 74,979 75,000 |........ 1FE
25272K AR 4 | DIAMOND 1 FIN/DIAMOND 2.......oomiiiiiiiirniiniirerinsiseesienessssseenissisessesissesessessensns | coeseeesesenenes 03/28/2017........ BANK OF NEW YORK......cocvvureviririrerirereiineirenes 176,666 | ...oovvovereeeereereerirerenis 135,000 | covoveerirriereeseiee s 2,380 [2FE......ccooimrirerinine
254683  BX 2 | DCENT 2017-A2 A2.....oovuiiiiiiieiintiesnsieissie s sssssssesssssssssensens. | sossesessessnes 01/13/2017........ BANK OF NEW YORK.......coovvuirrririiriereineienes 394,815 | oo 395,000 |........ 1FE
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25468P  DQ 6 [WALT DISNEY CO....ooviiriiicrmriiierisiceesissiesisssessesiessessssesesssssssssesssssssssessenssssnsene | osseeeseseneres 03/01/2017........ BANK OF NEW YORK......cocvvurevirrirerirerciineirenns 74,874 75,000 |........ 1FE
26441C AT 2 |DUKE ENERGY CORP .. | 03/28/2017........ BANK OF NEW YORK. 114,574 | oo 127,000 2FE
26444H AC 5 |DUKE ENERGY FLLLC.... .. | 01/03/2017. BANK OF NEW YORK. 74,955 75,000 1FE
29273R  BL 2 |ENERGY TRANSFER PARTNERS... .. | 03/28/2017........ BANK OF NEW YORK. 350,317 | oo 356,000 2FE e
29365P  AQ 5 [ENTERGY GULF STS.....cooiiiiiiiiieinrireecieiesieisseie s senes .. | 01/06/2017........ BANK OF NEW YORK. 158,553 150,000 TFE. s
29736R  AJ 9 |ESTEE LAUDER CO INC .. | 03/14/2017. BANK OF NEW YORK. 98,874 .100,000 1FE
299897 AB 4 |DXC TECH CO .. 1 03/13/2017........ BANK OF NEW YORK. 186,106 187,000 2FE
34530M  AA 7 |FORDR 2014-1A... .. | 02/06/2017........ BANK OF NEW YORK. 126,187 125,000 1FE
34530N  AA 5 |FORDR2014-2A... .1 01/10/2017........ BANK OF NEW YORK. 121,008 . 120,000 1FE
34531G  AD 3 |FORDL 2017-A A3 03/21/2017........ BANK OF NEW YORK......cocovirririirirereineirnes 141,980 | oo 142,000 1FE
36253W  AD 9 | GMALT 2017-1 A3 .. 1 03/07/2017........ BANK OF NEW YORK. 75,997 76,000 1FE
369604 BF 9 |GENERAL ELEC CORP. .| 03/28/2017........ BANK OF NEW YORK. 80,224 78,000 TFE i
37045V AH 3 | GENERAL MTRS CORP 03/21/2017........ BANK OF NEW YORK......coovuiriiriererirererieirenes 25,160 25,000 2FE.
375558 AW 3 | GILEAD SCIENCES INC .. 1 02/10/2017........ BANK OF NEW YORK. 2,049 .2,000 1FE
375558  AZ 6 |GILEAD SCIENCES INC .1 03/23/2017........ BANK OF NEW YORK. 4,994 .5,000 1FE
38141G  WB 6 | GOLDMAN SACHS GRP INC.....ccoviirieiriireririnieerineiseissierssieeesissisesesssesssssssenens | soneesessnssnes 02/13/2017........ BANK OF NEW YORK......covvuririririrerirercrineirenne 253,463 | ..o 254,000 1FE
40414L AL 3 [HCPINC .. | 01/24/2017......... BANK OF NEW YORK. 30,074 30,000 2FE
44266R  AC 1 |HOWARD HUGHES MED.............. .| 03/28/2017........ BANK OF NEW YORK. 205,392 | .o 196,000 TFE s
44931P  AD 8 |HART 2017-A A3, 03/22/2017........ BANK OF NEW YORK.......ccovvurirrririririrreirnienns 83,993 84,000 1FE
458140 AV 2 |INTEL CORP .. | 02/23/2017........ BANK OF NEW YORK. 175,043 | oo 175,000 TFE. s
459745  GN 9 |INTERNATIONAL LEASE FIN CORP... .1 03/07/2017........ BANK OF NEW YORK. 55,902 50,000 2FE
478160  CF 9 [ JOHNSON & JOHNSON.......ctviuirirrirriririirieiiesiesissesssise e ssesssesssssissssessensenne. | soesssnesinenes 02/28/2017........ JP MORGAN......coouiiinriierierisississrierienes 249,365 | ..o 250,000 |........ 1FE
548661 CZ 8 |LOWE'S COSINC.. .1 03/10/2017........ BANK OF NEW YORK. 105,306 | .ooovvrvrererererierieeenirerenis 100,000 |........ 1FE
55336V  AG 5 |MPLXLP. . .1 02/09/2017........ BANK OF NEW YORK. 26,493 25,000 | .o 247 | 2FE
55336V AK B [ MPLX LP....ooiiiiiecicee et | eenenesenenenes 03/14/2017........ BANK OF NEW YORK......cocovuirririerirereieirenes 24,549 25,000 | .ooovrinrriiires 64 | 2FE
55336V AL 4 [MPLXLP...cooocvirirnrnianne .. | 03/28/2017........ BANK OF NEW YORK. 262,963 | ..o 264,000 670 |2FE
559080  AF 3 | MAGELLAN MIDSTREAM PARTN .| 02/02/2017........ BANK OF NEW YORK. 24,434 27,000 208 | 2FE
56585A  AM 4 | MARATHON PETROLEUM CORP........ocosiiiririiriiiteenisieiieniesiesisseessssssssssee s 02/07/2017........ BANK OF NEW YORK.......covvuririmririerirercrieerenne 25,025 25,000 223 | 2FE
585055 BS 4 |MEDTRONIC INC .. | 03/28/2017........ BANK OF NEW YORK. 27,654 27,000 42 |1FE
585055 BU 9 |MEDTRONIC INC .. | 03/28/2017........ BANK OF NEW YORK. 116,289 | oo 108,000 222 |1FE
594918  BX 1 |MICROSOFT CORP..........ccc.... .. | 03/30/2017........ BANK OF NEW YORK. 271,277 273,000 54 | 1FE
595620 AQ 8 |MIDAMERICAN ENERGY CO... .. | 03/10/2017. BANK OF NEW YORK. 124,098 .125,000 182 [1FE
59562V  AM 9 | BERKSHIRE HATHAWAY ENERGY. .. | 03/28/2017........ BANK OF NEW YORK. 482,274 385,000 11,184 [1FE ..o
61746B  EF 9 | MORGAN STANLEY .. | 03/28/2017........ BANK OF NEW YORK. 230,755 233,000 572 [1FE
61746B EG 7 | MORGAN STANLEY. .. | 03/28/2017. BANK OF NEW YORK. 321,962 323,000 958 |1FE
637432 NL 5 |NATIONAL RURAL UTILS .| 01/31/2017........ BANK OF NEW YORK. 65,871 66,000 1FE
651639 AM 8 | NEWMONT MINING CORP .. | 03/28/2017........ BANK OF NEW YORK.......cocovrirrirrierirereireirnes 340,851 291,000
655664 AS 9 |NORDSTROM INC .. | 03/06/2017. BANK OF AMERICA 249,060 .250,000
67066G  AE 4 |NVIDIA CORP .. | 03/28/2017........ BANK OF NEW YORK.......covvurirrririinreieinnienns 74,663 77,000
67103H AE 7 |O'REILLY AUTOMOTIVE INC .. | 02/16/2017........ BANK OF NEW YORK. 39,675 40,000
68389X  BL 8 | ORACLE CORP. .1 01/10/2017........ BANK OF NEW YORK. 48,660 50,000 620 |1FE
68389X  BM 6 | ORACLE CORP.......coiiiiriiiiiie it snnssenes. | oesensssnenenes 03/28/2017........ BANK OF NEW YORK.......cocovrirririerirereireirnes 387,982 | ..o 408,000 | ..o 2,006 [1FE.....cccoiimirirvnnn
701094 AH 7 |PARKER-HANNIFIN CORP. .. | 02/23/2017........ BANK OF NEW YORK. 287,235 | ..o 287,000 21 |1FE
74432Q BD 6 |PRUDENTIAL FINLINC......cccovvovivvrriinee . 02/02/2017........ BANK OF NEW YORK. 7,719 .6,000 73 |1FE
74824D  AA 8 |QCMT 2013-QCA A ...t | areerieninnene 02/03/2017........ BANK OF NEW YORK......cocvvureviririrerirereiineirenes 100,941 | oo 100,000 | .o 64 | 1FE
774341 AK 7 |ROCKWELL COLLINS INC.....cooviiiiiiriiiieiitiesiesiseiesisisesesssssssssssenssssssssessssssssenes. | sossesessessnes 03/28/2017........ BANK OF NEW YORK.......coovvuirrririiriereineienes 439,274 | oo 440,000 |........ 2FE.
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78355H KD 0 |RYDER SYS INC......coiiiireiiiiiieiieisiiesie et sssssessesssssenss. | aveesssssnsene 02/16/2017........ BANK OF NEW YORK......cocvvurevirrirerirerciineirenns 12,979 13,000 |...... 2FE.

806851 AG 6 |SCHLUMBERGER HLDGS CORP .. | 03/28/2017........ BANK OF NEW YORK. 1,642,797 1,569,000 | o 13,153 [1FE...ccoivivircinne
808513 AQ 8 |SCHWAB (CHARLES) CORP .. | 02/27/2017. BANK OF NEW YORK. 99,839 .100,000 |.. 1FE

833034  AK 7 | SNAP-ONINC....ccovvvrvrireririrs .. | 02/23/2017........ BANK OF NEW YORK. 527,228 526,000 | ...ooovrrrrrriirens 68 | 1FE

842400 GG 2 | SOUTHERN CA ED.......cooiiiiiiieiiiiieisiiseiseieie e sssesnssenine .. 1 03/21/2017........ BANK OF NEW YORK. 149,895 150,000 |...... 1FE

87236Y AE 8 | TD AMERITRADE HLDG CORP. .. | 02/14/2017. BANK OF NEW YORK. 511,872 .504,000 1FE...

87305Q  CJ 8 | TTX COuiiiiiiiirieiieisierssiee st .. | 01/26/2017........ VARIOUS 452,153 500,000 1FE...

887317 BB 0 | TIME WARNER INC........cooiiiiiiirereinrieeisieeesienesiseeessesseseneenes .. | 03/28/2017........ BANK OF NEW YORK. 140,378 142,000 2FE e
902973  AZ 9 |USBANCORP INC......ccovvviireririiiriiinns . 02/02/2017........ BANK OF NEW YORK. 214,000 214,000 2FE

907818  EP 9 | UNION PACIFIC CORP.......coooirrriiriiiniieiieisissie s sssssssesisnins | soesesessssnes 03/29/2017........ BANK OF NEW YORK......cocovirririirirereineirnes 98,608 | ..o 100,000 1FE

91159H HP 8 |US BANCORP................ .. [ 01/19/2017........ BANK OF NEW YORK. 332,427 | e 333,000 1FE

92343V BY 9 |VERIZON COMMUNICATIONS.. .| 03/14/2017........ BANK OF NEW YORK. 63,290 62,000 2FE

92343V CC 6 | VERIZON COMMUNICATIONS........ccoeviimrirrierneineierissiseeesississesessessssssssesssnesessens. | oeseeesenenenes 03/02/2017........ BANK OF NEW YORK......coovuiriiriererirererieirenes 25,675 25,000 2FE.

92343V DV 3 |VERIZON COMMUNICATIONS.. .. | 03/28/2017........ BANK OF NEW YORK. 221,703 209,000 2FE

92347X  AA 4 [VZOT 2016-TA Av.ooceese e .| 03/28/2017........ BANK OF NEW YORK. 700,163 705,000 1FE

949746  SK 8 | WELLS FARGO & CO....couerriiiriiireieeieieresiscee s nissisessessssiessesienns | sonsesessnssanes 01/17/2017........ BANK OF NEW YORK......covvuririririrerirercrineirenne 286,000 | ..o 286,000 1FE

94974B  FY 1 |WELLS FARGO & CO.... .. | 02/01/2017........ BANK OF NEW YORK. 101,031 100,000 1FE

94974B  GA 2 |WELLS FARGO & CO.... . . 01/06/2017........ BANK OF NEW YORK. 99,588 100,000 TFE s
95709T AP 5 |[WESTAR ENERGY INC......cociviiiriiiirirniniesicisinsse e sssisssssssssssnssssens | osssssansenes 02/27/2017........ BANK OF NEW YORK.......ccovvurirrririririrreirnienns 99,612 | oo 100,000 |...... 1FE
98310W AN 8 | WYNDHAM WORLDWIDE CORP .. | 03/16/2017........ BANK OF NEW YORK. 91,793 92,000 |...... 2FE

064159  JG 2 | BANK OF NOVA SCOTIA.......coiiiiieiiieiieicie st .1 03/01/2017........ BANK OF NEW YORK. 49,910 50,000 |...... 1FE

56501R  AC 0 | MANULIFE FINL CORP........oeviriiririrritiieiiinesiesisesissssssssssessessesssssssssesssenenes | oevenesessenns 02/14/2017........ BANK OF NEW YORK.......ccovvviirirriririnrrirerienes 104,654 | ...ooovoicee 100,000 | oo 1,879 |1FE i
576339  BF 1 |MCCT2017-1A A .. | 01/25/2017........ BANK OF NEW YORK. 344,908 | ..o 345,000 |...... 1FE

78012K  C6 2 |ROYAL BK OF CANADA e .| 02/28/2017........ BANK OF NEW YORK. 49,964 50,000 |...... 1FE

05565Q DL 9 |BP CAP MKTS PLC.......coiiiiieinieeierieieeieieeiesienieesssesessesessesenenes Cuvvrre 02/08/2017........ BANK OF NEW YORK......cocovuirririerirereieirenes 99,994 | oo 100,000 |...... 1FE

06849U  AD 7 |BARRICK PD AU FIN PTY C.. 03/28/2017........ BANK OF NEW YORK. 253,013 220,000 [ oo 6,036 |2FE........cccovrririnnnee
225401  AC 2 |CREDIT SUISSE GRP AG C.... 01/04/2017........ BANK OF NEW YORK. 256,000 256,000 |...... 2FE

404280 BJ 7 [HSBC HLDGS PLC.......cocvveerrrrnnne Cuvrrre 03/06/2017........ BANK OF NEW YORK.......covvuririmririerirercrieerenne 200,000 | ..o 200,000 |...... 1FE

423012  AF 0 |HEINEKEN NV. 03/20/2017........ VARIOUS 795,857 800,000 |...... 2FE

478375 AU 2 | JOHNSON CONTROLS INTL. 03/28/2017........ BANK OF NEW YORK......cooviiririrerirererieirnes 284,607 284,000 [ ..ooorrerriereniienee 662 | 2FE

53944Y  AD 5 [LLOYDS BKPLC......ccccovvvrvrrirrrirriririrnns 01/04/2017........ BANK OF NEW YORK. 294,945 297,000 |...... 2FE.

58507L  AC 3 |MEDTRONIC GLOB HLDGS 03/21/2017. BANK OF NEW YORK. 150,000 150,000 |...... 1FE

606822 AL 8 |MITSUBISHIUFJ FIN GRP.........ccoiiiirmiiiiiriniieisnireteisseesisiessesiese s C.. 02/16/2017........ BANK OF NEW YORK. 29,000 29,000 |...... 1FE
81180W AU 5 | SEAGATE HDD CAYMAN. C.. 01/31/2017........ BANK OF NEW YORK. 137,683 138,000 |...... 2FE

822582  BF 8 |SHELL INTLFIN.... . 03/28/2017. BANK OF NEW YORK. 1,041,143 | ... ..1,024,000 ..

86562M  AM 2 | SUMITOMO MITSUI FINL GRP INC. C.... 01/05/2017........ BANK OF NEW YORK. 125,000 125,000 |...... 1FE

87854X  AC 5 | TECHNIPFMC PLC......ooiiiiiiieiiseisie et C.... 03/29/2017........ EXCHANGE........coooieeese s 38,636 39,000 | v 665 | 2FE

961214 DG 5 |WESTPAC BKG CORP.. c 01/03/2017. BANK OF NEW YORK. 99,949 100,000 1FE

961214 DK 6 | WESTPAC BKG CORP.. C.... 02/27/2017........ BANK OF NEW YORK. 99,915 100,000 |...... 1FE

3899999. Total - Bonds - INAUSEHEAl ANA MISCEIIANEOUS................c.oviveiiiceieiieiicteteecte ettt e et iee etaetesessetesessaesesessesebessssesesesesebesaeseseesesesesasaesesaeseeesesssseses s ses et ssssetesssseeessssnsetesass et et ssetebasassesessssetebsnssesasnsesesanasaes  atesisaes 28,542,653 | ..cocovveiiceeieee 28,387,250 | .....cc.......... 116,458 XXX

Bonds - Hybrid Securities

89356B  AC 2 | TRANSCANADA TRST......ooiiiiiiiiiiiiirisissieserisnissssensssssessnsssnssssssesenssnssssenssssssnssnsssssns | onssnesanesenes | 02/27/2017........ BANK OF NEW YORK......ooiiiiriniiiisnisirsiinnines 44,000 44,000 |...... 2FE.

4899999. Total - Bonds - Hybrid SECUMHES. . ... vrvrieiiiriiieiississi s 44,000 44,000 0

8399997. Total - Bonds - Part 3....... 94,300,988 | ..o 94,549,058 354,268

8399999, TOAl - BOMMAS. ...t teeieeiestsee et es et E o8 eE ek eE R e eEE e EfeEE A fE1eEEeEE LRt oL E R L E e EE e EEEE SRR E LR E LR R LRt eriarere 94,300,988 | ... 94,549,058 | ...ovrvvniinn 354,268

Common Stocks - Mutual Funds
921943 88 2 | VANGUARD DEV MKTS INDEX FD.......ovueiiriirierinrirerinnicieniserseseseerssssseesisssssesenes | coesesessessnes | 03/24/2017........ DIVIDEND REINVESTMENT ......cotiiirerinrieriniiresesieresiseiesissssesesssensssssseenens | cveeesesenenes 7,493.798 94,122 XXX | 1
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Statement as of March 31, 2017 of the Priority Health

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10

NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
922031 74 5 | VANGUARD INFLATION PROTECTED FD.....c.ccoreviiiierierinnineeerinsiesissssissesesienens | coveeresinsnnes 03/29/2017........ DIVIDEND REINVESTMENT 1,407.935 14,769 XXX Lo
922040 10 0 |VANGUARD INSTL INDEX FD......... .. 1 03/29/2017........ DIVIDEND REINVESTMENT... 532.748 114,386 XXX Lo
922042 60 1 |VANGUARD EMERGING MKT STK INDEX.. .. | 03/22/2017. DIVIDEND REINVESTMENT 468.367 11,812 XXX Loereeeeeeveeeerevessiene
922908 83 5 |VANGUARD MID CAP INDEX.......... .1 03/29/2017........ DIVIDEND REINVESTMENT... 1,053.345 39,922 XXX RN
922908 87 6 | VANGUARD SMALL CAP INDEX FD.....ccooviiiiiiiiiiririniiiisnissmsnsssssersnsssssensssesssssnsssnsns | aosnesensensanes 03/24/2017........ DIVIDEND REINVESTMENT... 598.009 37,417 XXX RN
9299999. Total - Common Stocks - Mutual Funds. 312,428 XXX 0
9799997. Total - Common Stocks - Part ... 312,428 XXX 0
9799999. Total - Common StOcKS........ovvwerererniinieres 312,428 XXX 0
9899999. Total - Preferred and Common Stocks... 312,428 XXX . 0 .
9999999. Total - Bonds, Preferred and COMMON SIOCKS........... ittt tieie eesebsssssteess s etesess s s s b s es et s s 8 eh L8 eE R bbbttt nnie | tesensenranes 94,613,416 XXX 354,268 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Statement as of March 31, 2017 of the Priority Health

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179M LA 6 | GNMA#MAD321.....ovoeirenrierenis .. 03/01/2017. | MBS PMT 1,185 | o 1,185 | 1,303 | e 1188 | [ s 2 1,185 08/20/2042. | 1...ccvvvrvrnes
36179N  JG 4 |GNMA#MA1163 ..103/01/2017. | MBS PMT, 9,438 (20) 9,438 12/20/2038.
36179N LK 2 | GNMA #MA1230 ... |.. | 03/01/2017. | MBS PMT, 8,219 4) 8,219 09/20/2039.
36179Q 6S 5 |GNMA#MA2681.........ooooverecieis ..103/01/2017. | MBS PMT, 5026 | ..ccoo0eren5,026 | 5,553 | e 5,045 | (20) 5,026 03/20/2045.
36179R  NX 3 | GNMA #MA3106 ..| 01/25/2017. | VARIOUS 630,038 (1,442) 09/20/2045.
36179S  JU 2 | GNMA #MA3875 11 03/01/2017. | MBS PMT....ooiioiirieeineriseiieeenns [ verrenisseeseninsinns | eeeresneens 18,235 (36) 08/20/2046.
36179S NW 3 | GNMA #MA4005 .1 03/101/2017. [ MBS PMT......cviiriirerieieenrineinnins | vevveresessssssssnsneees | overensnnes 13,338 (23) 10/20/2046.
36179S QZ 3 |GNMA #MA4072 .| 03/01/2017. | MBS PMT 4,861 (4) 11/20/2046.
36184K HB 6 | GNMA #M0226. .. 03/01/2017. | MBS PMT 9,039 | .o 9,039 | 19,863 | 9,046 [ | 7 05/15/2045.
36184Q TQ 7 | GNMA#AM4159 .1 02/22/2017. | VARIOUS........ocvoreniriirinerneriiens [ corneeneeinnsissrienies | eeveri 342,609 (1,241) [ o | e 347,798 | ..o [ v (5,189) | .. 04/15/2045.
36185B SU 1 | GNMA #AM8631 .. 03/01/2017. | MBS PMT 2,310 3) 2,310 07/15/2045.
36185C 6L 3 | GNMA #AM9875 ..103/01/2017. | MBS PMT 5,687 3) 5,687 06/15/2045.
36186N L2 3 | GNMA#AN5745 .| 03/01/2017. | MBS PMT 6,847 ) 6,847 07/15/2045.
36186N MM 8 | GNMA #AN5764.. ..103/01/2017. | MBS PMT, 6,210 (14) 6,210 07/15/2045.
36186N MP 1 | GNMA #AN5766.. .| 03/01/2017. | MBS PMT 7,321 (16) 7,321 07/15/2045.
36186P R8 9 |GNMA #AN6811.. ..103/01/2017. | MBS PMT, 301 0 301 07/15/2045.
36195H HF 1 [ GNMA #AV6530. ..|03/01/2017. | MBS PMT ...12,962 (28) 12,962 08/20/2046.
36202V XU 0 | GNMA#610991........vvmirrcrerrererirerirennns .| 03/01/2017. | MBS PMT ....11,593 2 11,593 06/15/2034.
3620AQ ML 4 |GNMA#736663... .. | 03/22/2017. | VARIOUS 67,374 (442) | oo | i 67,511 03/15/2040.
3622A2 BW 1 | GNMA #78365 .| 03/01/2017. | MBS PMT 2,901 4) 2,901 08/15/2040.
36291E RM 5 |GNMA #626092... .. 03/01/2017. | MBS PMT 709 0 709 03/15/2034.
36291S  PT 1 |GNMA#636834... .| 03/01/2017. | MBS PMT 191 0 191 11/15/2034.
36295C K2 6 |GNMA#666413... .. 1 02/15/2017. | VARIOUS.........oovoereeeriseresercenriiens [ eoveereeiessieessieesies | e 131,399 | oo 125397 | oo 134,507 (1A73) [ e | e 133,181 09/15/2043.
36295N ND 5 [GNMA#675488... .1 03/01/2017. [ MBS PMT.....oviiiiireriiieennieiinins | vevnersesesinessnneees | vvereniees 13,359 | oo 13,359 | v 13,323 LI SO I 13,359 06/15/2038.
36295Q LK 4 |GNMA#67723 .| 03/01/2017. | MBS PMT 5 0 5 .| 08/15/2038.
362958 C8 7 |GNMA#678795... .. 03/01/2017. | MBS PMT 3,854 0 3,854 12/15/2037.
36296K MW 9 | GNMA #693473... .| 03/01/2017. | MBS PMT 1,809 0 1,809 06/15/2038.
36296U HC 7 |GNMA#701427... .| 03/01/2017. | MBS PMT 9,557 5 9,557 11/15/2038.
38373Q 3T 6 | GNMA 2003-46 ND. ..103/01/2017. | MBS PMT 5,422 A7) 7 5,422 06/20/2033.
383738 BV 8 |GNMA 2003-10 KJ.. ... |.. | 03/01/2017. | MBS PMT 1,805 A , X ..(3) 3) 1,805 02/20/2033.
383738 TN 7 | GNMA 2003-20 MB.......covvomrerrierirneirnens .. 03/01/2017. | MBS PMT 5,077 | oo 5,077 | oo 5,694 | oo 5,089 | .o (12) (12) 5,077 03/16/2033.
38373V 2C 3 |GNMA 2002.80B.... .| 03/01/2017. | MBS PMT 1,592 .(2) ) 1,592 11/20/2032.
38373V WR 7 | GNMA 2002-69 PD.. .| 03/01/2017. | MBS PMT 1,751 .(2) 2 1,751 10/20/2032.
38373V WZ 9 | GNMA 2002-69 BE ..103/01/2017. | MBS PMT 2,131 .(3) 3) 2,131 10/20/2032.
38373Y 5Y 6 |GNMA 2003-15 PE ...| .| 03/01/2017.| MBS PMT 1,628 ..(3) 3) 1,628 02/20/2033.
383742 M3 4 |GNMA 2008-34 PG.........c.ccooovmvrreriarinns .. 03/01/2017. | MBS PMT 3,083 | .o 3,083 | i 343 | 3,089 [ | (6) (6) 3,083 04/20/2038.
383742 U9 2 | GNMA 2008-35 EC.. .| 03/01/2017. | MBS PMT 58,700 (183) (L) N IS 58,700 10/20/2037.
38374B NY 5 |GNMA 2003-58 PC.. .. 03/01/2017. | MBS PMT 4,485 ) (4) 4,485 07/20/2033.
38374B QT 3 | GNMA 2003-65 AK.. ..103/01/2017. | MBS PMT 2,182 (5 5 2,182 03/20/2033.
38374C YU 9 |GNMA2003-84 PC.. .. |..103/01/2017. | MBS PMT 694 (1) (1) 694 10/20/2033.
38374D 5M 7 |GNMA 2008-31 PC......ovvvrrieririvirsrinninns .| 03/01/2017. | MBS PMT 2,356 ) 4) 2,356 | vveerierieeins | e | e (U I 21 | 04/20/2038. | 1....cvvvvnnvns
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
38374D 7K 9 |GNMA 2008-41 PE.. .| 03/01/2017. | MBS PMT . 6,018 | ..ooverern8,018 | 8,619 | i 6,027 (10 (10) 6,018 05/20/2038.
38374E 5M 5 | GNMA 2004-1 TE.... .. 03/01/2017. | MBS PMT JSOTURTRTRI N 12,522 (R1S) ) SN I 12,522 06/20/2033.
38374F ET 7 |GNMA 2004-15 AY ..103/01/2017. | MBS PMT, . 4,524 (6) 4,524 02/20/2034.
38374F GZ 1 |GNMA 2004-16 AE ...| .. 03/01/2017.| MBS PMT . 934 (1) 934 02/20/2034.
38374F N7 5 |GNMA 2004-18 WD.......covvovvverrvriereriniines .. 03/01/2017. | MBS PMT . 2,032 2 2,032 02/20/2034.
38374G  SA 1 |GNMA2004-37B.... .| 03/01/2017. | MBS PMT . 4,229 (8) 4,229 04/17/2034.
38374H 5D 8 |GNMA 2004-69 AD.. .. 03/01/2017. | MBS PMT . 1,603 2 1,603 09/20/2034.
38374H 6M 7 | GNMA 2004-69 GC ..103/01/2017. | MBS PMT . 2,789 4) 2,789 04/20/2034.
38374 SK 3 | GNMA 2004-82 UY .. |..103/01/2017. | MBS PMT. . 514 (1) 514 10/20/2034.
38374K 2D 4 | GNMA2005-33 AY.....ccoorinriiriiniriciines .. 03/01/2017. | MBS PMT . 1,436 (3) 1,436 04/16/2035.
38374K NP 4 |GNMA 2005-5EC.... .| 03/01/2017. | MBS PMT . 4,039 | .. . 5 4,039 07/20/2034.
38374K P2 3 | GNMA 2005-26 XY.. .. 03/01/2017. | MBS PMT . 3,282 | .. 3,282 7 3,282 03/20/2035.
38374K XC 2 | GNMA 2005-16 EY ..103/01/2017. | MBS PMT . 8,405 | ..covvrrnn 8,405 9 8,405 02/20/2035.
38374L 2G5 | GNMA 2005-70 BY ...| .. 03/01/2017.| MBS PMT . 365 365 (1) 365 09/20/2035.
38374L G8 8 | GNMA 2005-63 B.... ... | .. 03/01/2017. | MBS PMT [RTSTROROOT ISR 11,384 | oo 11,384 (LK) ) SN IR 11,384 08/20/2035.
38374L HA 2 | GNMA 2005-48 CY.. .| 03/01/2017. | MBS PMT . 815 ) 815 06/20/2035.
38374L KD 2 |GNMA 200549 B.... ..103/01/2017. | MBS PMT, . 3,662 (6) 3,662 06/20/2035.
38374L RM 5 | GNMA 2005-56 BD.. ..|03/01/2017. | MBS PMT . 6,277 9 6,277 07/20/2035.
38375 4T 9 | GNMA 2007-24 KD.. .| 03/01/2017. | MBS PMT . 9,313 (17) 9,313 11/20/2036.
383750 B8 7 |GNMA2007-18 B.... ..103/01/2017. | MBS PMT, . 10 0 10 05/20/2035.
38375K XH 0 |GNMA 2007-41 PC.. .| 03/01/2017. | MBS PMT . revernennns 18,469 (43) 18,469 07/20/2037.
38375L P79 | GNMA 2007-70 PE.. .. 03/01/2017. | MBS PMT . 1,550 3) 1,550 11/20/2037.
38375P CJ 8 |GNMA 20081 PB .| 03/01/2017. | MBS PMT . 1,144 () 1,144 01/20/2038.
38375Q AA 7 |GNMA 2008-37 L. .. 03/01/2017. | MBS PMT . 1,694 (4) 1,694 04/20/2038.
38375Q D8 9 | GNMA 2008-50 KB ..103/01/2017. | MBS PMT, . 2,200 (6) 2,200 06/20/2038.
38375Q EY 1 | GNMA 2008-33 PB.. .| 03/01/2017. | MBS PMT . 1,250 2 1,250 04/20/2038.
38375Q GF 0 | GNMA 2008-38 PL .. 03/01/2017. | MBS PMT . 5,953 (10) 5,953 05/20/2038.
38375Q GN 3 | GNMA 2008-38 BE .| 03/01/2017. | MBS PMT . 3,335 8) 3,335 07/16/2036.
38375Q K6 5 | GNMA 2008-55 PL .| 03/01/2017. | MBS PMT . 1,499 3) 1,499 06/20/2038.
383750 CP 3 |GNMA 2014-HO1 FD... .. | 03/20/2017. | MBS PMT . 3,770 3 3,770 01/20/2064.
38376R  AH 9 |GNMA 2015-H10 ...| . 03/20/2017. | MBS PMT SOOI N 18,008 L SRR IR 18,008 04/20/2065.
38376R MJ 2 |GNMA 2015-H32 FH.....cooovvrrrieriniieine .. | 03/20/2017. | MBS PMT, . 2,255 2 2,255 12/20/2065. [ 1....cvvverenee
38377G G5 2 |GNMA2010-76 HC .| 03/01/2017. | MBS PMT . 3,338 ) 3,338 01/20/2040.
383788 5S 4 |GNMA2013-15AC .| 03/01/2017. | MBS PMT VTR RN 13,602 (1 PRSI ISP 13,602 08/16/2051.
38378B 6P 9 |GNMA2013-13 AC.. ..103/01/2017. | MBS PMT SRR 192,047 LT R IR 192,047 04/16/2046.
38378K BX 6 |GNMA2013-21 AB.. ...| .| 03/01/2017.| MBS PMT . 4,600 ..4,611 0 4,600 07/16/2051.
912810 RT 7 |US TREASURY N/B......cccomriniriririrniinienns ..102/10/2017. | BANK OF NEW YORK JSTSTORRROO PP 5,354,982 | .......6,333,000 | ....... 5,488,463 1,453 5,491,872 08/15/2046.
912810 RU 4 |US TREASURY N/B.... .. | 03/28/2017. | BANK OF NEW YORK reveeeenenssrenienes | e 2,996,918 | ....... 3,092,000 | ....... 3,001,481 163 3,001,644 11/15/2046.
912828 2A 7 |US TREASURY N/B.... .| 01/23/2017. | BANK OF NEW YORK . 222,551 240,000 | .......... 223,116 16 08/15/2026.
912828 2B 5 |US TREASURY N/B.... .. | 03/28/2017. | BANK OF NEW YORK JSTSTRRRO PR 1,305,180 | ....... 1,325,000 | ....... 1,320,238 269 08/15/2019.
912828 F5 4 |US TREASURY N/B.... ... | .. | 03/29/2017. | BANK OF NEW YORK JESTUUIN RO 799,695 | .......... 800,000 | .......... 801,938 (203) 10/15/2017.
912828 HR 4 |US TREASURY N/B.......ccomriviinririrnriniirs ..102/15/2017. | BANK OF NEW YORK . 205,086 200,000 | .......... 214,680 (550) | vvoerereereires | eeereerenies 204,424 02/15/2018. [ 1....cvvvirenne
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912828 J5 0 |US TREASURY N/B.... . [ 01/24/2017. | BANK OF NEW YORK........covvcvures | verernrernmrimninerinenes | evvi 5,073,903 | ...... 5,099,000 | ...... 5,153,831 (979) (979) 5,145,503 w(71,599) | ... (71,599 | ... 28,471 | 02/29/2020.
912828 SC 5 |US TREASURY N/B.... [ 0173172017, [ MATURITY ..ooiriricirenissineiiens | eevserississesssssissnes | ceerenens 150,000 | .......... 150,000 | ..ooonee 150,340 (12) (12) [ oo | e 150,000 | .coouvereercenns | e 01/31/2017.
912828 SD 3 |US TREASURY N/B.... . 102/03/2017. | BANK OF NEW YORK......coovvirvine [ wovrrrvennirerenseirens | s 500,684 | .......... 500,000 ....493,047 129 N 01/31/2019.
912828 SS 0 |US TREASURY N/B.... .| 03/09/2017. | BANK OF NEW YORK 800,297 800,000 | ..........798,188 104 ..799,909 04/30/2017.
912828 TS 9 |US TREASURY N/B . 103/31/2017. | BANK OF NEW YORK.......ccoovvvvvine [ v | over 1,008,540 | ....... 1,010,000 | ....... 1,005,345 493 | s | e 1,009,037 | .oovvvviirinne 09/30/2017.
912828 U2 4 |US TREASURY N/B.... . 102/17/2017. | BANK OF NEW YORK.......cevumeies | vorirerirnrirnneiisninenes | e 12,043,003 | ..... 12,509,000 | .....12,142,952 2,972 | oo | v 12,147,453 | .coovvvvirs 11/15/2026.
912828 UE 8 |US TREASURY N/B.... . [02/13/2017. [ VARIOUS........cooevieeieereeiesereesis | eeveveeissvessieessisenes | evvee 2,098,191 | ....... 2,100,000 | ....... 2,090,383 168 2,098,130 12/31/2017.
912828 V9 8 |US TREASURY N/B.... . 103/28/2017. | BANK OF NEW YORK.......cocovvvrvins [ v | overn 3,058,121 | ....... 3,109,000 | ....... 3,064,316 333 3,064,649 02/15/2027.
912828 WD 8 |US TREASURY N/B.... v |1 03/28/2017. | BANK OF NEW YORK......coovvvrine | orrenermnerienerneennnes | veverenns 467,657 | .......... 467,000 | .......... 469,082 (124) | oo | v 468,763 | ... | e 10/31/2018.
912828 WN 6 |US TREASURY N/B.......ccomriviiiririrniiniinns ..103/29/2017. | BANK OF NEW YORK.......cvvrvrvier | vrvreererineresinsineninns | e 3,900,231 | ....... 3,891,000 | ....... 3,915,683 (725) 3,914,958 05/31/2021.
912828 XM 7 |US TREASURY N/B . 102/14/2017. | BANK OF NEW YORK........ovvvvvrre | verernrermninirnerrenes | evvies 1,897,205 | ... 1,900,000 | ....... 1,939,930 (858) 07/31/2020.
912833 KW 9 |US TREASURY STRIPS. . 101/18/2017. | BANK OF NEW YORK.....coivviineins | corrnmminsissnssnnisnnes | seerenens 144,674 | ......... 150,000 | .o 135,395 99 v 1,285 [ s 08/15/2019.
0599999. Total - Bonds - U.S. GOVEIMMENL......cuuiviiriierisiisseesiisrissssseseres aeissssssssssssssessassssssessssssssssssessassssssensssssssssssssssssssssensansne | ve 43,803,068 | ... 45,394,653 | ....44,240,099 | .......27,471,831 | o0 | o d(,147) | i [V (2,147) [ o 0]...44,204618 |.............0 | ...(401,553) | ...... (401,553)| .....273,236 XXX
Bonds - U.S. States, Territories and Pc ions
373384 6A 9 |GEORGIA ST, . 101/03/2017. | BANK OF NEW YORK. 352,014 | ......... 300,000 (144) | oo | 364,102 | s | 0000 (12,088) | e (12,088) 01/01/2023.
373384 6B 7 |GEORGIAST.. .| 01/03/2017. | BANK OF NEW YORK 446,929 | . .375,000 (171) 17,888) | .. 01/01/2024.
373384 6C 5 |GEORGIAST. .1 01/03/2017. | BANK OF NEW YORK.......ovvumries | correrimrineirnneinnenns | cverneeens 605,960 | .......... 505,000 (223) 07/01/2024.
928109 T9 8 |VIRGINIAST... . 101/13/2017. | BANK OF NEW YORK. 201,550 | .......... 180,000 (345) 06/01/2020.
928109 U2 1 |VIRGINIAST... .1 01/13/2017. | BANK OF NEW YORK 212,349 | .......... 185,000 (342) 06/01/2021.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..............c.. woveveeveveverereiereieieeereeeeseiesesesseseseeesesessessseesesesessesnes | cereres 1,818,802 | ....... 1,545,000 | ......1,887,369 | ..........1,880,698 | ...............0 | ...c....(1,225) | ... [ ] (1,225) [ oo 0 XXX
Bonds - U.S. Special Revenue and Special A t
30261Y AL 0 |FREMF 2011-K10 B...oovevvieicieerinciins .. | 02/24/2017. | VARIOUS.........oovoereeeriseieserienriens [ eoveerieeressieessieesies | coeeeiens 193,106 | .......... 180,000 ((X15) ) T N 191,322 11/25/2049.
31283H 6Q 3 |FHLMC G01779 .| 03/01/2017. | MBS PMT. 1,740 | i 1,740 5 1,740 04/01/2035.
31283H S9 7 |FHLMC G01444 .| 03/01/2017. | MBS PMT. 859 859 (1) 859 08/01/2032.
31287X Z8 2 |FHLMC C70767.. . 103/01/2017. | MBS PMT 168 168 0 168 09/01/2032.
3128CU VF 0 |FHLMC G30614.. .| 03/01/2017. | MBS PMT. 2,725 2,725 3) 2,725 12/01/2032.
3128E6 C6 2 |FHLMC D99093.. .| 03/01/2017. | MBS PMT 0 1,056 04/01/2032.
3128HX M8 5 |FHLMC 264 F1.... .| 03/15/2017. | MBS PMT. 4 7,201 07/15/2042.
3128JM 2C 0 |FHLMC 1B2670... .| 02/01/2017. | MBS PMT. 1 4,279 12/01/2034.
3128K6 5B 2 |FHLMC A46242... . 103/01/2017. | MBS PMT 1 1,482 07/01/2035.
3128LX BF 6 |FHLMC G01838.. ... | .. 03/01/2017. | MBS PMT (<7 SN IR 11,876 | oo | e 07/01/2035.
3128M1  C7 2 |FHLMC G119%4......cooirrineiiirneieiis ..103/01/2017. | MBS PMT, 7 4,051 05/01/2021.
3128M1  KY 4 |FHLMC G12211 .| 03/01/2017. | MBS PMT. 1 1,695 06/01/2021.
3128M1 NX 3 |FHLMC G12306 .| 03/01/2017. | MBS PMT. 0 1,496 07/01/2021.
3128M4 K6 9 |FHLMC G02717 . 103/01/2017. | MBS PMT 0 1,720 02/01/2037.
3128M5 PE 4 |FHLMC G03721 ... | .. 03/01/2017.| MBS PMT (13) 4,088 12/01/2037.
3128M7 4V 5 | FHLMC G05936..........corvvrerrirerinricererins ..103/01/2017. | MBS PMT, 7 7,629 07/01/2040.
3128M7 R3 2 |FHLMC G05606 .| 03/01/2017. | MBS PMT. (K1) SRR IO 22,952 | oo [ e 07/01/2039.
3128M8 B6 0 |FHLMC G06061 .| 03/01/2017. | MBS PMT. 3) 4,087 10/01/2040.
3128M9 CJ 9 |FHLMC G06973 . 103/01/2017. | MBS PMT 2 2,279 04/01/2042.
3128M9 UQ 3 |FHLMC G07491 ... | .. 03/01/2017.| MBS PMT (K1) ) ST IO 23,431 | o [ e 03/01/2042.
3128MD  GE 7 |FHLMC G14497......cooovvirvvircrncceis ..103/01/2017. | MBS PMT, (LK) ) SN [N 1744 | o | e 06/01/2027. [ 1...ccvvvirenne
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3128MJ BP 4 |FHLMC G08045 .| 03/01/2017. | MBS PMT 2,192 2,192 | 2179 | 2,192 0 2,192 03/01/2035.

3128MJ BQ 2 |FHLMC G08046 .. 03/01/2017. | MBS PMT 4,758 4,758 (1) 4,758 03/01/2035.

3128MJ CJ 7 |FHLMC G08072 .. 03/01/2017. | MBS PMT 3,111 311 2 3,111 08/01/2035.

3128MJ F4 7 |FHLMC G08186 ... | .. 03/01/2017.| MBS PMT 5,991 1 5,991 03/01/2037.

3128MJ L5 7 |FHLMC GO8347.......ccovvvivrireiernnicirerins ..103/01/2017. | MBS PMT, 4,715 9) 4,715 06/01/2039.

3128MJ LL 2 |FHLMC G08330 .| 03/01/2017. | MBS PMT 2,868 (1) 2,868 01/01/2039.

3128MJ LX 6 |FHLMC G08341 .. 03/01/2017. | MBS PMT 7,278 (16) 7,278 04/01/2039.

3128MJ Q7 8 |FHLMC G08477 ..103/01/2017. | MBS PMT ...17,030 (7 17,030 02/01/2042.

3128MJ QG 8 |FHLMC G08454 ... | .. 03/01/2017. | MBS PMT ....10,813 5 10,813 07/01/2041.

3128MJ QU 7 | FHLMC GOBA4BB..........coovvererircriricirerines ..103/01/2017. | MBS PMT, 6,393 ) 11/01/2041.

3128MJ S35 |FHLMC G08537 .| 03/01/2017. | MBS PMT 36,021 07/01/2043.

3128MJ SS 0 |FHLMC G08528 11 03/01/2017. | MBS PMT....ooiioiiriieierieeieeinns [ everseniseesenissines | eeeeesneens 19,507 04/01/2043.

3128MJ T2 6 |FHLMC G08568 .| 03/01/2017. | MBS PMT 01/01/2044.

3128MJ TL 4 |FHLMC G08554 .| 03/01/2017. | MBS PMT 10/01/2043.

3128MJ US 7 |FHLMC G08592 .| 03/01/2017. | MBS PMT 06/01/2044.

3128MJ VH 0 |FHLMC G08615.. .| 03/01/2017. | MBS PMT 11/01/2044.

3128MJ VJ 6 |FHLMC G08616 ..103/01/2017. | MBS PMT, " 11/01/2044.

3128MJ WL 0 |FHLMC G08650 ..|03/01/2017. | MBS PMT 54,551 06/01/2045.

3128MJ WV 8 |FHLMC G08659 .| 03/01/2017. | MBS PMT 30,038 | .ovvernees 30,038 | .ovrvrnees 31,244 08/01/2045.

3128MJ XE 5 |FHLMC G08676 ..103/01/2017. | MBS PMT, 54,907 | covvrrnns 54,907 | cooovvrned 56,958 11/01/2045.

3128MJ XX 3 |FHLMC G08693.. .| 03/01/2017. | MBS PMT 26,528 26,528 27,962 03/01/2046.

3128MJ Y6 1 |FHLMC G08732 11 03/01/2017. | MBS PMT.....oorioiriieirneiieeieeenns [ verreniseesnesinsines | eeenesneens 15,181 | v 15,181 | oo 15,642 11/01/2046.

3128MJ  YH 7 |FHLMC G08711 .| 03/01/2017. | MBS PMT 28,872 28,872 30,334 06/01/2046.

3128MJ YM 6 |FHLMC G08715 11 03/01/2017. | MBS PMT....ooriririieineriseieeenn [ everseniseesesissines | eoererneens 14,245 | ............ 14,245 | ............ 14,749 08/01/2046.

3128MJ ZP 8 |FHLMC G08749 .. 03/01/2017. | MBS PMT 8,693 8,693 02/01/2047.

3128MM CQ 4 |FHLMC G18078.. .| 03/01/2017. | MBS PMT 1,808 .1,808 10/01/2020.

3128MM DG 5 |FHLMC G18102 .. 03/01/2017. | MBS PMT 2,585 | .. 2,585 02/01/2021.

3128MM PZ 0 |FHLMC G18439 .1 03/01/2017. | MBS PMT....ovvrvrrirnieerieniieeeins [ rverienerseesnsinsines | cereverenes 12,096 | ..oooerennee 12,096 07/01/2027.

3128MM QY 2 |FHLMC G18470 .| 03/01/2017. | MBS PMT 25,936 25,936 25,932 06/01/2028.

3128MM  RF 2 |FHLMC G18485 .| 03/01/2017. | MBS PMT 21,555 21,555 21,787 10/01/2028.

3128MM RN 5 |FHLMC G18492 .| 03/01/2017. | MBS PMT 27,313 27,313 27,864 01/01/2029.

3128P7 6D 0 |FHLMC C91768 .1 03/01/2017. [ MBS PMT.....cvmiriiieiineiceniineinnins | vevenersereninenssineees | vveeriees 19,559 | oo 19,559 | .o 20,515 07/01/2034.

3128P7 6T 5 |FHLMC C91782.. .| 03/01/2017. | MBS PMT 27,762 27,762 28,842 08/01/2034.

3128P7 KY 8 |FHLMC C91211.. .| 03/01/2017. | MBS PMT 791 791 08/01/2028.

3128P7 NU 3 |FHLMC C91303.. .| 03/01/2017. | MBS PMT 6,874 6,874 05/01/2030.

3128P7 RZ 8 |FHLMC C91404.. .| 03/01/2017. | MBS PMT 1,549 | .. 1,549 10/01/2031.

3128P7 SE 4 |FHLMC C91417. ..103/01/2017. | MBS PMT, 3,858 | .o 3,858 01/01/2032.

31292H R7 1 |FHLMC C01410.. .| 03/01/2017. | MBS PMT 337 10/01/2032.

31292H RZ 9 |FHLMC C01404.. .. 03/01/2017. | MBS PMT 1,126 10/01/2032.

31292) BQ 2 |FHLMC C01847.. ..103/01/2017. | MBS PMT 2,703 06/01/2034.

31292) BR 0 |FHLMC C01848.. ... |.. | 03/01/2017. | MBS PMT 5,324 06/01/2034.

31292L  SL 0 |FHLMC CO4123.......coieieneiciieicieiinnins ..103/01/2017. | MBS PMT, 1,830 07/01/2042. [ 1....covvvenne
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312928 AD 2 |FHLMC C09004.. .| 03/01/2017. | MBS PMT ) 07/01/2042.

312928 BK 5 |FHLMC C09042.. .. 03/01/2017. | MBS PMT ) 05/01/2043.

31292S BM 1 |FHLMC C09044.. ..103/01/2017. | MBS PMT, () N 38,306 | ..ooveriiiinne 07/01/2043.

312936 M9 5 |FHLMC A89384... .. |..103/01/2017. | MBS PMT. (1) 969 10/01/2039.

312941 3N 5 |FHLMC A93505.........ocvorvirrirrrineiicrinnes ..103/01/2017. | MBS PMT, (4) 9,252 08/01/2040.

312941 NS 2 |FHLMC A93101... .| 03/01/2017. | MBS PMT (11) 7,114 07/01/2040.

312945 ZD 3 |FHLMC A97040... .. 03/01/2017. | MBS PMT ) 02/01/2041.

31294K  YC 3 |FHLMC E01607... ..103/01/2017. | MBS PMT ) 04/01/2019.

312969 7B 8 |FHLMC B17190... .| 03/01/2017. | MBS PMT 11/01/2019.

312969 FY 9 |FHLMC B16483 .. 03/01/2017. | MBS PMT 09/01/2019.

31297C KU 3 |FHLMC A24807... .| 03/01/2017. | MBS PMT 07/01/2034.

31297C ZQ 6 |FHLMC A25251... .. 03/01/2017. | MBS PMT 08/01/2034.

31297E  UN 4 |FHLMC A26889... ..103/01/2017. | MBS PMT 09/01/2034.

31297G  FG 1 |FHLMC A28267... .| 03/01/2017. | MBS PMT 11/01/2034.

31297M  QE 1 |FHLMC A32253... ..103/01/2017. | MBS PMT, 04/01/2035.

31297N  TA 4 |FHLMC A3324! .| 03/01/2017. | MBS PMT 02/01/2035.

3132FC DU 6 |FHLMC Z40115... ..103/01/2017. | MBS PMT, 05/01/2036.

3132HB CH 6 |FHLMC U91072.. ..|03/01/2017. | MBS PMT 03/01/2043.

3132HB K7 9 |FHLMC U91318.. .| 03/01/2017. | MBS PMT 04/01/2043.

3132HM K9 1 |FHLMC Q11220 ..103/01/2017. | MBS PMT, 09/01/2042.

3132HQ GJ 5 |FHLMC Q13801.. ..|03/01/2017. | MBS PMT, 12/01/2042.

3132HT Z6 6 |FHLMC 323 300 .. 03/01/2017. | MBS PMT 01/15/2044.

3132L6 M8 1 |FHLMC Vv81283... .1 03/01/2017. | MBS PMT....oriiivrrirrieerierinenin [ verienerseesnsinsines | coerereees 07/01/2044.

3132L7 KN 8 |FHLMC Vv82101... .. 03/01/2017. | MBS PMT 11/01/2040.

3132MA DV 0 |FHLMC Q29416 ..103/01/2017. | MBS PMT, 11/01/2044.

3132QL B4 4 |FHLMC Q30058.. .| 02/14/2017. | VARIOUS 01/01/2040.

3132QM FG 1 |FHLMC Q31066 11 03/01/2017. | MBS PMT ... [ eeerieniseisnesinssines | eeerereeens 02/01/2045.

3132QM  ZK 0 |FHLMC Q31645 .| 03/01/2017. | MBS PMT 02/01/2045.

3132QS 4y 1 |FHLMC Q36238 ..103/01/2017. | MBS PMT, 09/01/2045.

3132QS GV 4 |FHLMC Q35611 ..103/01/2017. | MBS PMT 09/01/2045.

3132QT 52 5 |FHLMC Q37163 ... |.. 1 03/01/2017.| MBS PMT 11/01/2045.

3132QV MX 6 |FHLMC Q38473........covvevirirerreieinein ..103/01/2017. | MBS PMT, 01/01/2046.

3132WD D5 0 |FHLMC Q40123 .| 03/01/2017. | MBS PMT 04/01/2046.

3132WD D6 8 |FHLMC Q40124 .| 03/01/2017. | MBS PMT 04/01/2046.

3132WD HS 6 |FHLMC Q40240 ..103/01/2017. | MBS PMT 03/01/2046.

3132WD YV 0 |FHLMC Q40723 ... | .. 03/01/2017.| MBS PMT 05/01/2046.

3132WF G4 5 |FHLMC Q42018......cocvviircercrinicienins .1 03/01/2017. [ MBS PMT.....cvuiriiireriniicenrineinnins | revnerserenierssineees | vveeriees 07/01/2046.

31335A AU 2 |FHLMC G60019 .| 03/01/2017. | MBS PMT 03/01/2044.

31335A UN 6 |FHLMC G60589 .. 03/01/2017. | MBS PMT 02/01/2045.

31335H 4P 5 [FHLMC C90830 ..103/01/2017. | MBS PMT 05/01/2024.

31335H 5F 6 |FHLMC C90846...........ccorvvvrrrcrierrrncernns .| 03/01/2017. | MBS PMT 08/01/2024.

31339L  PD 6 |FHLMC 2393 C...cceoovrririecisceiiniins .| 03/01/2017. | MBS PMT 12/15/2031. [ 1.
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313371 CA 8 |FHLMC 1584 L. .| 03/01/2017. | MBS PMT 2,397 | e 2,397 | s 2,660 2,405 8) 2,397 09/15/2023. | 1.
3133TD 6A 9 |FHLMC 2036 PD.. <. | .. [ 03/01/2017. | MBS PMT. 275 0 275 03/15/2028. | 1.
31368H MT 7 [FNMA#190370.......ccccomrvririreirriiriieniins ..103/01/2017. | MBS PMT, 6,553 (24) 6,553 06/01/2036. | 1
3136A2 R3 9 |FNMA2011-134 ND .| 03/01/2017. | MBS PMT 2,690 2 2,690 02/25/2041. | 1.
3136AB 5R 0 |FNMA2013-2NP v | 1 03/01/2017. | MBS PMT [RTSTROROOT IO 14,921 12 | e | e 14,921 02/25/2043. | 1.
3136AC  JP 7 |FNMA 2013-17 YM...oooovrvrerrririniinnins .| 03/01/2017. | MBS PMT 5,333 (2) 5,333 03/25/2033. | 1
3136AG ZE 5 |FNMA2013-101 CF. .. | 03/25/2017.| MBS PMT 3,243 0 3,243 10/25/2043. 1.
3136AH PA 2 |FNMA 2013-128 CF. ... | .. | 03/25/2017. | MBS PMT. 5,011 0 5,011 12/25/2043. | 1.
3136AS MM 5 |FNMA 2016-38 .| 03/01/2017. | MBS PMT 5,769 4) 5,769 01/25/2046. | 1.
31371H D9 6 |FNMA #252228 .. 03/01/2017. | MBS PMT 382 0 382 12/01/2028. | 1.
31371H QX 9 |FNMA #252570.... .| 03/01/2017. | MBS PMT 1,268 (2 1,268 07/01/2029. | 1.
31371K  T6 8 |FNMA #254473.... .. 03/01/2017. | MBS PMT 0 590 10/01/2017. | 1.
31371K  UC 3 |FNMA #254479 ..103/01/2017. | MBS PMT (1) 866 10/01/2032. 1.
31371K WK 3 | FNMA #254550.... .| 03/01/2017. | MBS PMT (1) 1,271 12/01/2032. 1.
3371 F2 0 |FNMA#254985.... ..103/01/2017. | MBS PMT, 0 2,437 11/01/2023. | 1.
31371L K2 4 |FNMA #255113 .| 03/01/2017. | MBS PMT 0 2,838 02/01/2024. | 1.
3371 SJ 9 |FNMA#255321.... ..103/01/2017. | MBS PMT, (1) 2,099 07/01/2024. | 1.
3371 Z2 8 | FNMA #255561.... ..|03/01/2017. | MBS PMT ....2,086 ..2,118 ...2,087 0 2,086 12/01/2024. | 1.
31371M 4P 9 | FNMA #256530 .| 03/01/2017. | MBS PMT ..16,610 ..18,022 ..16,701 (90) ...16,610 12/01/2036. | 1.
31371M  GF 8 | FNMA #255898.... ..103/01/2017. | MBS PMT, 4 3,680 10/01/2035. [ 1.
31371M MG 9 |FNMA #256059.... .| 03/01/2017. | MBS PMT 0 1,404 01/01/2036. | 1.
3137IN  CJ 2 |FNMA #256673.... .. 03/01/2017. | MBS PMT 2 3,053 04/01/2037. | 1.
3137IN DR 3 |FNMA #256712 .| 03/01/2017. | MBS PMT 0 4,553 05/01/2037. |1
3137IN P2 5 |FNMA#257041.... .. 03/01/2017. | MBS PMT 1 5,451 01/01/2038. | 1.
3137IN  ZP 3 |FNMA #257350.... wr |1 03/01/2017. | MBS PMT 2 3,639 09/01/2038. | 1.
31374G WG 8 |FNMA#313947 ..o .| 03/01/2017. | MBS PMT 0 142 01/01/2028. | 1
3137A2 3E 9 |FHLMC 3745 GP.. .. 03/01/2017. | MBS PMT 1,691 2 1,691 06/15/2039. | 1.
3137A9 FB 7 |FHLMC 3840 KT.. ... |.. | 03/01/2017. | MBS PMT JEVTURIRTORUORPIUR ORI 14,419 ([0 [T N 14,419 03/15/2026. | 1.
3137AG CG 3 |FHLMC 3947 CN...ccoovvrvrcrrrieicrierinens .| 03/01/2017. | MBS PMT 4,781 5 4,781 10/15/2041. | 1
3137AT GA 4 [FHLMC 4091 TF.. .. | 03/15/2017. | MBS PMT 5,552 0 5,552 08/15/2042. | 1.
3137AX UD 3 |FHLMC 4160 HB.. wee | .. [ 01/01/2017. | MBS PMT. 323 0 323 12/15/2032. 1.
3137B3 5B 0 |FHLMC 4215 NF....oooiiiiiincierecirens .| 03/15/2017. | MBS PMT 7,107 5 7,107 06/15/2043. | 1
3137B8 3Z 8 |FHLMC4305A.... .| 03/01/2017. | MBS PMT JESTUTRTORRORPII RN 11,786 () TR 11,786 06/15/2048. | 1.
3137GA QL 4 |FHLMC 3740 KD.. «| .. [ 03/01/2017. | MBS PMT. 9,926 5 9,926 11/15/2038. [ 1.
3137GA WY 9 |FHLMC 3738 BP......covvvvvirriervereiersnines ..103/01/2017. | MBS PMT 23,569 (RLC) ) SISO IO 23,569 12/15/2038. | 1
31381T 4B 3 |FNMA #470718.... .| 03/01/2017. | MBS PMT 2,255 (1) 2,255 03/01/2022. | 1.
31381T CF 5 |FNMA #469970.... ..103/01/2017. | MBS PMT, 796 0 796 05/01/2023. | 1.
313850 LC 0 |FNMA #545823 .| 03/01/2017. | MBS PMT 200 0 200 08/01/2017. |1
31385) RN 0 |FNMA #545993.... .. 03/01/2017. | MBS PMT 787 0 787 11/01/2032. 1.
31385W 2D 0 |FNMA #555272.... wr | .1 03/01/2017. | MBS PMT 1,050 0 1,050 .12 1 03/01/2033. | 1.
31385W  2S 7 |FNMA#555285........ccovvvierireireriniineniens .| 03/01/2017. | MBS PMT 641 0 BAT | oo | e | e (11 7 103/01/2033. | 1..cocvvrrirnes




9'G030

Statement as of March 31, 2017 of the Priority Health

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)

31385X BD 8 |FNMA #555436... .| 03/01/2017. | MBS PMT 2,374 2,374 | 2,857 | 2,376 (1) 2,374 05/01/2033.

31385X NR 4 |FNMA #555800... .. 03/01/2017. | MBS PMT 2,400 2,400 0 2,400 10/01/2033.

31388K GA 4 |FNMA #606893... ..103/01/2017. | MBS PMT, 84 84 0 84 10/01/2031.

31388L C8 1 |FNMA #607695... ...|.. | 03/01/2017. | MBS PMT, 58 58 0 58 11/01/2031.

313890 TR 0 | FNMA#636060...........cocoovverriririiniiis .. 03/01/2017. | MBS PMT 58 58 61 0 04/01/2032.

3138A2 AX 7 |FNMA #AH0921 .| 03/01/2017. | MBS PMT 25,251 25,251 26,150 | ...... 25,264 (13) 12/01/2040.

3138A2 BQ 1 |FNMA #AH0946. .. 03/01/2017. | MBS PMT 21,780 21,780 20774 | o 21,780 0 12/01/2040.

3138A4 U8 9 |FNMA #AH2986. ..103/01/2017. | MBS PMT ...16,712 ....16,726 (14) 02/01/2041.

3138A5 FX 5 |FNMA#AH3781.....ccoviirerieeeceiirieinne .| 03/01/2017. | MBS PMT rerernennn 13,003 ...12,998 5 02/01/2041.

3138AF C2 4 |FNMA#AI1888 .1 03/01/2017. [ MBS PMT.....oovuiiiiirerieieenrineinnins | vevenereseresinernsneees | vveeriees 16,442 | ..........16,442 | ... 7,109 | oo 16,454 (13) 05/01/2041.

3138AH XV 3 |FNMA #A14291.... .1 03/01/2017. | MBS PMT....ovvrivrmnireirerieeineenn [ everienereesssinsines | corererenes 15,843 9 06/01/2041.

3138EL A4 5 |FNMA #AL3626... .. |..103/01/2017. | MBS PMT 33,348 (37) 09/01/2042.

3138EM UG 7 [FNMAHALATB2........coovvverereiinreierinnins ..103/01/2017. | MBS PMT 4,652 . 4) 01/01/2021.

3138EN 4H 9 |FNMA #AL6223 ..103/01/2017. | MBS PMT, 8,626 .8,626 (13) 08/01/2044.

3138EP A3 8 |FNMA #AL6325 .| 03/01/2017. | MBS PMT 21,796 21,796 4) 10/01/2044.

3138EQ KK 7 |FNMA #AL7497 .| 03/01/2017. | MBS PMT 67,551 (47) 09/01/2040.

3138EQ QG 0 [FNMA#AL7654... ..103/01/2017. | MBS PMT, 24,723 (15) 09/01/2035.

3138ER D9 8 |FNMA#AL9127... .1 03/01/2017. | VARIOUS........oovvvmrinrieirneinsienns | verieeisseissssinniens | oveens 1,122,328 [20) ) [N I 1,122,328 10/01/2044.

3138L4 W3 3 | FNMA #AM4265.. .| 03/01/2017. | MBS PMT 1,441 0 1,441 09/01/2023.

3138L5 AL 4 |FNMA #AM4510.. .1 03/01/2017. [ MBS PMT.....oviriiireriiieenrineiinins | veveneresesesinesssneies | vveeriees 10,031 (V1 TR ISR 10,031 | oo | e 11/01/2023.

3138L5 G6 1 | FNMA #AM4720.. .| 03/01/2017. | MBS PMT 1,780 (1) 1,780 01/01/2024.

3138MB  XC 5 |FNMA#AP7874.. .. 03/01/2017. | MBS PMT 1,803 (1) 1,803 10/01/2042.

3138W9 WP 1 |FNMA #AS0653 .| 03/01/2017. | MBS PMT 947 0 10/01/2043.

3138WA ND 5 |FNMA #AS1287 .. 03/01/2017. | MBS PMT 2,318 (1) (1) 11/01/2033.

3138WA WU 7 | FNMA #AS1558 .. 03/01/2017. | MBS PMT 31,680 ) (26) 01/01/2044.

3138WB  HP 3 |FNMA #AS2037.. .| 03/01/2017. | MBS PMT 26,957 26,957 29,140 (36) (36) 03/01/2044.

3138WG GZ 1 |FNMA #AS6515 11 03/01/2017. | MBS PMT ... [ eeerieniseisnesinssines | eeerereeens 15,579 | oo 15,579 | oo 16,685 (14) (14) 01/01/2046.

3138WH MK 5 | FNMA #AS7561 .| 03/01/2017. | MBS PMT 225 225 238 0 06/01/2046.

3138WH S2 9 |FNMA #AS7736 11 03/01/2017. | MBS PMT.....ooriiiriieieiiseieeenn [ everseniseisssinsines | eeveresneens 10,808 | .....co..ce. 10,808 | .....coo.ee. 10,675 | v 1 08/01/2046.

3138WM S2 8 |FNMA #AT0536.. ..103/01/2017. | MBS PMT 4,235 | o 4,235 (3) 10/01/2043.

3138WQ QS 4 |FNMA #AT3164.. ... |.. | 03/01/2017. | MBS PMT. 20,071 20,071 2 04/01/2043.

3138WS N6 1 |FNMAH#ATA912. ... .. 03/01/2017. | MBS PMT 8,868 (15) 05/01/2043.

3138WT QN 9 [ FNMAHATE8B0.........cverrerceirirrierirenes .| 03/01/2017. | MBS PMT 7,445 (4) 06/01/2043.

3138X0  ZA 9 |FNMA #AU1636. .| 03/01/2017. | MBS PMT 32,821 (22) 07/01/2043.

3138X3  EJ 7 |FNMA #AU3736. ..103/01/2017. | MBS PMT 20,329 3 08/01/2043.

3138XE  ZS 0 |FNMA #AV3452 ... | .1 03/01/2017. | MBS PMT 660 0 02/01/2044.

3138XY  BY 9 |FNMA#AWB154..........ocvviriricisriciis .1 03/16/2017. | VARIOUS.......ocvvrineiinrineiseiinnns [ e | ceneend 475,823 | ... 465,403 | .......... 481,125 | oo 480,457 | .o (549) (549) | covvvvvreinerins | v 479,908 01/01/2042.

3138Y5 AF 3 |FNMA #AX3605 ..103/01/2017. | MBS PMT 2,028 | .o 2,028 | ..o 2,092 | oo 2,028 0 2,028 01/01/2040.

3138Y7 EG 3 |FNMA#AX5E534.......coovviciririeieiieniens .. 03/01/2017. | MBS PMT 139 139 0 139 06/01/2046.

3138YF 6X 7 |FNMA #AY2685 ..103/01/2017. | MBS PMT 1,097 ....1,097 (1) 1,097 . 01/01/2045.

3138YR T4 0 |FNMA#AZ0570. ... .. 1 02/15/2017. | VARIOUS........ooerirereriirinerrnerinnns [ eorneineeisnsinssiienins | covneins 151,791 144,558 (484) | covoveevnernes | v 154,672 | oo | s (2,881) | .. 09/01/2041.

3138YR  T6 5 |FNMA#AZ0572.....ccovviirriieierecenns .| 03/01/2017. | MBS PMT 2,745 | v 2,745 (1) 2,745 06/01/2042. | 1...cvorrennes
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3138YU H7 9 |FNMA #AZ2953.. .| 03/01/2017. | MBS PMT 35,641 35,641 37,161 (3| SOOI IR 35,641 | .oovecrrerns [ i 09/01/2030.

31391D DD 2 |FNMA #663500... .. 03/01/2017. | MBS PMT 1,327 0 1,327 10/01/2032.

313910 UM 3 |FNMA #668168... ..103/01/2017. | MBS PMT, 94 0 94 11/01/2032.

31391Q S8 8 |FNMA#673843... ...|.. | 03/01/2017. | MBS PMT, 1,514 0 1,514 10/01/2017.

313921 SM 1 |FNMA 2001-51 GH....cooovvvvvrinriciierinne ..103/01/2017. | MBS PMT, 491 0 491 10/25/2031.

31392H UB 7 |FNMA2003-1LQ.... .| 03/01/2017. | MBS PMT 2,202 (2) 2,202 02/25/2033.

31392) KC 2 |FNMA 2003-19 AR.. .. 03/01/2017. | MBS PMT 651 (1) 651 03/25/2033.

31392W 6N 5 |FHLMC 2508 PH ..103/01/2017. | MBS PMT 619 (1) 619 10/15/2032.

31393A WC 7 |FNMA 2003 30 JQ... .| 03/01/2017. | MBS PMT 311 0 31 04/25/2033.

31393B PC 3 |FNMA 2003-32 ..103/01/2017. | MBS PMT, 923 3) 923 05/25/2018.

31393C SV 6 |FNMA 2003-45JB... .| 03/01/2017. | MBS PMT 4,483 (8) 4,483 06/25/2033.

31393C WJ 8 |FNMA 2003-46 PJ... .. 03/01/2017. | MBS PMT 1,905 3) 1,905 06/25/2033.

313930 HA 2 |FNMA 2003-69 N ..103/01/2017. | MBS PMT 484 (1) 484 07/25/2033.

313930 KG 5 |FNMA 2003-64 JK... .| 03/01/2017. | MBS PMT 448 0 448 07/25/2033.

31393F PW 0 |FHLMC 2544 KE ..103/01/2017. | MBS PMT, 2,197 7 2,197 12/15/2032.

31393G AK 0 |FHLMC 2538 DD. .| 02/01/2017. | MBS PMT 2,000 0 2,000 12/15/2032.

31393H SZ 6 |FHLMC 2558 DB .. 03/01/2017. | MBS PMT 401 (1) 401 01/15/2033.

31393) 6E 3 |FHLMC 2556 TC ..|03/01/2017. | MBS PMT 3,395 8) 3,395 01/15/2023.

31393L FT 5 |FHLMC 2564 AC .| 03/01/2017. | MBS PMT 1,428 2 1,428 02/15/2033.

31393L WQ 2 |FHLMC 25818B.... ..103/01/2017. | MBS PMT, 743 0 743 03/15/2033.

31393N VW 6 |FHLMC 2598 QE. .| 03/01/2017. | MBS PMT 2,659 3) 2,659 04/15/2033.

31393Q WJ 7 |FHLMC 2610 AD .. 03/01/2017. | MBS PMT 735 (1) 735 05/15/2033.

31393T 6E 1 |FNMA 2003-107 LL .. | 03/25/2017. | MBS PMT 8,000 w 8,000 11/25/2033.

313930 LG 6 |FNMA2003-122 MG.... .. 03/01/2017. | MBS PMT 1,073 2 1,073 08/25/2033.

31393W  AH 2 |FHLMC 2640 G ..103/01/2017. | MBS PMT, 1,874 (5) 1,874 07/15/2018.

31393W ZN 2 |FHLMC 2638 MJ. .| 03/01/2017. | MBS PMT 3,150 5 3,150 07/15/2033.

31393X  ZV 2 |FNMA 2004-17 H .. 03/01/2017. | MBS PMT 2,295 ©)] 2,295 04/25/2034.

31394C K2 7 |FNMA 2005-27 YD .| 01/01/2017. | MBS PMT 207 0 207 04/25/2035.

31394E 7B 8 |FNMA 2005-68 PG .| 03/01/2017. | MBS PMT 1,059 3) 1,059 08/25/2035.

31394E W4 6 |FNMA 2005-70 KJ ..101/01/2017. | MBS PMT 1,710 0 1,710 09/25/2034.

31394F GY 5 |FNMA 2005-79 DB ... |.. | 03/01/2017. | MBS PMT, 4,244 3) 4,244 09/25/2035.

31394G  NY 5 |FHLMC 2659 NH.......ocooviiiiriiriniicnis ..103/01/2017. | MBS PMT, 4,065 (6) 4,065 08/15/2033.

31394M CM 0 |FHLMC 2702 CE. .| 03/01/2017. | MBS PMT 3,480 4) 3,480 11/15/2033.

31394M  YB 0 |FHLMC 2720 PC .| 03/01/2017. | MBS PMT 930 v 930 12/15/2023.

31394T AF 2 |FHLMC 2768 PM .| 03/01/2017. | MBS PMT 323 0 323 03/15/2034.

31394T AG 0 |FHLMC 2768 PW.... ... | .. 03/01/2017.| MBS PMT 90 0 90 03/15/2034.

313940 MJ 8 [FNMA 2005-97 B.........cccovviviciirisriiniis .. 03/01/2017. | MBS PMT 5,605 (10) 5,605 11/25/2035.

31394U XD 9 |FNMA 2005-108 TD .| 03/01/2017. | MBS PMT 1,208 (1) 1,208 12/25/2035.

31395B BS 1 |FNMA 2006-9 DG.... .. 03/01/2017. | MBS PMT 8,898 (20) 8,898 03/25/2036.

31395B  ZF 3 |FNMA 2006-27 BF... .1 03/25/2017. [ MBS PMT ..o | veveeiesessssssssnsneees | overensnnes 13,117 [0 SOOI ISP 13,117 | o | e 04/25/2036.

31395F HJ 6 |FHLMC 2854 DL ... |.. | 03/01/2017. | MBS PMT 1,399 3) 1,399 09/15/2019.

31395 CN 4 |FHLMC 2883 DK.......coovvrrvrereicierineiieins ..103/01/2017. | MBS PMT, 1,816 (3) 1,816 10/15/2034. [ ..o
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31395K RZ 8 |FHLMC 2901 KB .| 03/01/2017. | MBS PMT 1,197 () 1,197 12/15/2034.
31395M ZZ 5 |FHLMC 2931 GD .. 03/01/2017. | MBS PMT 2,513 3) 2,513 02/15/2035.
31395T M9 2 |FHLMC 2963 DE. ..103/01/2017. | MBS PMT, 459 0 459 04/15/2035.
31395T RQ 9 |FHLMC 2962 TN ... |.. | 03/01/2017. | MBS PMT, 3,220 (4) 3,220 03/15/2035.
31395U KPP 5 [FHLMC 2978 JG.....cocvvvieereiiienniciinienns ..103/01/2017. | MBS PMT, 1,330 (2) 1,330 05/15/2035.
31396A EG 5 |FHLMC 3033 WY.... .| 03/01/2017. | MBS PMT 6,645 (16) 6,645 09/15/2035.
31396A FH 2 |FHLMC 3028 ME. .| 02/15/2017.| MBS PMT 5,066 (15) 5,066 02/15/2034.
31396A FT 6 |FHLMC 3028 PG ..103/01/2017. | MBS PMT 2,709 (6) 2,709 09/15/2035.
31396E RF 5 |FHLMC 3064 OG ... |.. | 03/01/2017. | MBS PMT 1,916 8) 1,916 06/15/2034.
31396F WU 3 |FHLMC 3081 CQ....ooovvevricrieieireriiiienns ..103/01/2017. | MBS PMT, 4,318 (7 4,318 12/15/2035.
31396P NM 9 |FNMA2007-5CB.... .| 03/01/2017. | MBS PMT 4,094 (4) 4,094 02/25/2037.
31396R RB 5 |FHLMC 3178 PE .. 03/01/2017. | MBS PMT 470 (1) 470 06/15/2036.
31396V JU 3 |FNMA 2007-30 MB ..103/01/2017. | MBS PMT 4,200 (2) 4,200 04/25/2037.
31396W HQ 2 |FNMA 2007-51 CP. .| 03/01/2017. | MBS PMT 1,351 (1) 1,351 06/25/2037.
31396Y HT 2 |FNMA 2008-8 PA.... ..103/01/2017. | MBS PMT, 2,082 3) 2,082 02/25/2038.
31397C E4 7 |FHLMC 3237 FP. .| 03/15/2017. | MBS PMT 5,540 0 5,540 07/15/2036.
31397E DF 9 |FHLMC 3249 CB .. 03/01/2017. | MBS PMT 1,408 0 1,408 12/15/2036.
31397F  T9 3 |FHLMC 3293 MP. ..|03/01/2017. | MBS PMT 1,242 (1) 1,242 03/15/2037.
313970 VU 5 |FHLMC 3349 MY. .| 03/01/2017. | MBS PMT 4,752 7 4,752 07/15/2037.
31397K  EW 7 |FHLMC 3361 LF .. | 03/15/2017. | MBS PMT [RTSTROROOT IS 10,234 ()] N 10,234 08/15/2037.
31397N E5 0 |FNMA 2009-31 A. .| 03/01/2017. | MBS PMT 9,273 (5) 9,273 02/25/2024.
31397U N9 6 |FNMA 2011-57 PM.. .. 03/01/2017. | MBS PMT JSOTURTRTRI N 15,937 (R1S) ) ST I 15,937 08/25/2040.
31398E 3G 7 |FHLMC 3545 KC .| 03/01/2017. | MBS PMT 4,919 (8) 4,919 06/15/2039.
31398) CF 8 |FHLMC 3558 ZE. .. 03/01/2017. | MBS PMT JSOTURTRTRI N 19,772 () IS I 19,772 08/15/2032.
313988 D8 3 |FNMA2010-135LF .. | 03/25/2017. | MBS PMT ....13,185 10 13,185 12/25/2040.
313988 GT 4 |FNMA2010-129 DC .| 03/01/2017. | MBS PMT 12,802 (40) 12,802 11/25/2040.
31398V RS 7 |FHLMC 3662 PJ .. 03/01/2017. | MBS PMT 458 (1) 458 04/15/2040.
31398W XK 5 |FHLMC 3652 A.... .| 03/01/2017. | MBS PMT JEVTURIRTORUORPIUR ORI 10,296 (V4 ) [T IR 10,296 11/15/2024.
31400C 6F 6 |FNMA #684070... .| 03/01/2017. | MBS PMT 1,747 (1) 1,747 05/01/2018.
31400W T7 5 |FNMA#699974... ..103/01/2017. | MBS PMT 806 0 806 04/01/2033.
31401B VB 8 |FNMA#703610... .| 03/01/2017. | MBS PMT 459 0 459 06/01/2018.
31401W V9 7 | FNMA #720740 ..103/01/2017. | MBS PMT, 1,522 0 1,522 07/01/2033.
31402Q CF 6 |FNMA #734570... .| 03/01/2017. | MBS PMT 55 0 55 . 08/01/2033.
31402R  JV 2 |FNMA #735676... .| 03/01/2017. | MBS PMT VTR RN 12,299 (RE:) ) SN IO 12,299 | oo | e . 07/01/2035.
31402W LY 2 |FNMA #740243... ..103/01/2017. | MBS PMT 2,133 0 2,133 10/01/2033.
31403D T8 2 |FNMA #745875... .| 03/01/2017. | MBS PMT 1,886 0 1,886 09/01/2036.
31403D WK 1 |FNMA #745950 ..103/01/2017. | MBS PMT, 3,747 (15) 3,747 11/01/2036.
314030 3H 2 |FNMA #758700... .| 03/01/2017. | MBS PMT JESTUTRTORRORPII RN 11,432 L [OOSR ISP 11432 | oo | e . 11/01/2019.
31403V GR 4 |FNMA #759008... .. 03/01/2017. | MBS PMT 4,914 1 4,914 01/01/2034.
31404C 6R 6 |FNMA #765080... ..103/01/2017. | MBS PMT 5,300 5 5,300 01/01/2034.
31404D QG 6 |FNMA #765555... ...|.. | 03/01/2017. | MBS PMT, 257 0 257 . 12/01/2033.
31404) QD 0 |FNMA#770052.......cccnmvemrirerineirecrieeireens .| 03/01/2017. | MBS PMT 1,493 0 1493 | oo | e | e (U I 11 103/01/2019. | 1...cvvrvrne
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31404K TB 8 |FNMA#771046... .| 02/01/2017. | MBS PMT 37 | e | s 11,955 | oo | e 04/01/2019.

31405B A6 8 |FNMA #784029... .. 03/01/2017. | MBS PMT 4,277 1 4,277 06/01/2019.

31405C UT 4 |FNMA#785494... .1 03/01/2017. [ MBS PMT.....oviviiirerieieenrieiinins | vevneresernsinessssneees | vveeniees 10,999 KT [T ISR 10,999 | oo | e 06/01/2034.

31405H 5G 9 |FNMA #790247... ...|.. | 03/01/2017. | MBS PMT, 29 0 29 08/01/2034.

31405M  MA 2 | FNMA #793353.......ccommvirirrriniiieniierieens ..103/01/2017. | MBS PMT, 1,789 0 1,789 08/01/2034.

31405N S8 9 |FNMA #794443... .| 03/01/2017. | MBS PMT 3,640 0 3,640 10/01/2034.

31405P QQ 6 |FNMA #795263... .. 03/01/2017. | MBS PMT 1,924 (1) 1,924 09/01/2019.

31406B EU 0 |FNMA #804847... ..103/01/2017. | MBS PMT 2,676 1 2,676 01/01/2035.

31406F TS 0 |FNMA #808861... ...|.. | 03/01/2017. | MBS PMT, 335 0 335 01/01/2035.

31406K  E9 7 |FNMA#812060.........ccocomrverrirrirrirncirniins ..103/01/2017. | MBS PMT, 575 0 575 03/01/2035.

31406T JR 3 |FNMA#819372... .| 03/01/2017. | MBS PMT 4,157 1 03/01/2020.

31407B U6 4 |FNMA #826005... .. 03/01/2017. | MBS PMT 1,381 1 07/01/2035.

31407Y R6 8 |FNMA #844809... .| 03/01/2017. | MBS PMT 2,288 2 11/01/2035.

31408A EN 6 |FNMA #845341... .| 03/01/2017. | MBS PMT 1,739 0 01/01/2036.

31408B 2X 5 |FNMA #846890... ..103/01/2017. | MBS PMT, 4,085 1 12/01/2035.

31408D UQ 5 |FNMA #848491... .| 03/01/2017. | MBS PMT 6,030 4 12/01/2035.

31409E LS 8 |FNMA #868937... ..103/01/2017. | MBS PMT, 655 0 05/01/2036.

31409T SF 6 |FNMA #878118... .| 03/01/2017. | MBS PMT 399 0 04/01/2021.

3140E2 GX 3 |FNMA#AZ9213.. .| 03/01/2017. | MBS PMT 9,197 ) (11) 10/01/2045.

3140EW W8 4 |FNMA #BC2470 ..103/01/2017. | MBS PMT, 6,364 ) (4) 02/01/2046.

3140F1 JT 0 |FNMA #BC5673.. .| 03/01/2017. | MBS PMT ...14,916 ) 4) 08/01/2046.

3140F1  KJ 0 |FNMA #BC5696. .. 03/01/2017. | MBS PMT 8,454 ) (4) 09/01/2046.

3140F2 G7 9 |FNMA #BC6521 .| 01/30/2017. | VARIOUS 266,714 261,052 ) (118) 05/01/2046.

3140F4 LX 2 |FNMA #BC8441 11 03/01/2017. | MBS PMT....ooriririieineriseieeenn [ everseniseesesissines | eoererneens 18,428 | ............ 18,428 ) (64) 06/01/2046.

3140F8 H8 3 |FNMA #BD1154. .. | 02/08/2017. | VARIOUS 236,109 229,668 ) (173) 08/01/2046.

3140F8 NA 1 |FNMA#BD1284.. .. | 02/08/2017. | VARIOUS 286,026 279,101 ) (1,724) 07/01/2046.

3140FC NN 4 |FNMA #BD4896 .. 03/01/2017. | MBS PMT 1,321 ) (1) 08/01/2046.

31410G WR 0 |FNMA #889056... .| 03/01/2017. | MBS PMT 61,153 ) (570) 10/01/2017.

31410K  JY 1 |FNMA #889579... .| 03/01/2017. | MBS PMT 2,355 ) (1) 05/01/2038.

31410L DU 3 |FNMA #890315... ..103/01/2017. | MBS PMT ...12,408 ) (18) 02/01/2041.

31410L NL 2 |FNMA #890595... ...|.. | 03/01/2017. | MBS PMT, ....14,848 ) 9) 01/01/2024.

314100 SZ 6 [FNMA#897936.......cocovvvrrrieireiinrisniins .. 03/01/2017. | MBS PMT 3,029 0 08/01/2021.

31410V DU 1 |FNMA#898415... .| 03/01/2017. | MBS PMT 92 0 92 10/01/2036.

31411E  ZB 6 |FNMA#906238... .| 03/01/2017. | MBS PMT 4,171 2 4,171 01/01/2037.

31412R  H5 9 |FNMA#932752... .1 03/01/2017. [ MBS PMT......cviririeriiieernrineinnnns | vevneresessssnensnsneenes | oveensnes 19,220 ()} [N IR 19,220 | .ovvovveerienins | cevverieeiienens 04/01/2040.

31413D S4 0 |FNMA#942539... ...|.. | 03/01/2017. | MBS PMT, 692 0 692 08/01/2037.

314138 CV 4 |FNMA#953784.........coooocvvieiciecincieni .. 03/01/2017. | MBS PMT 6,699 (1) 6,699 11/01/2037.

314138 HB 3 |FNMA#953926... .| 03/01/2017. | MBS PMT 1,095 0 1,095 12/01/2037.

31414S YU 1 |FNMA#975123... .. 03/01/2017. | MBS PMT 1,946 0 1,946 05/01/2038.

31416W UW 0 |FNMA #AB1496 ..103/01/2017. | MBS PMT 6,773 7 6,773 09/01/2025.

31416X J9 2 |FNMA #AB2087 v |+ 1 03/01/2017. | MBS PMT.....oorirerrieimcrienineenns | everseniseesseesssines | soreresenns 13,638 () T 13,638 | oo | e 01/01/2041.

31416Y 6K 9 |FNMA#AB3573.....cooieiiiccs ..103/01/2017. | MBS PMT, 3,664 (1) 3,664 05/01/2041. [ 1...cvvvienne
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31417B 28 5 |FNMA #AB5284... [ 03/01/2017. [ MBS PMT.....coooiviiriirinerienineeiens | verererersneisninssinenes | vveisninne 15,095 | .oovcreenee 15,095 .15,104 9) ....15,095 06/01/2042.
31417B XS 1 |FNMA #AB5188... .| 03/16/2017. | VARIOUS 239,419 234,573 243,699 (315) . ..243,384 05/01/2042.
31417F 7K 8 |FNMA #AB8997 .| 03/01/2017. | MBS PMT. 28,519 28,519 | 29,847 | o 28,541 (VA ) SRR IO 28,519 04/01/2028.
31417F VU 9 |FNMA #AB8726... .| 03/01/2017. | MBS PMT. 7,235 3) 7,235 03/01/2043.
31417G  F3 5 |FNMA#AB9185... . 103/01/2017. | MBS PMT 25,373 (V2 RN I 25,373 04/01/2043.
31417M DX 8 |FNMA#AC2817.....cooviviivirircrierineiins .| 03/01/2017. | MBS PMT 1,674 () 1,674 10/01/2039.
31417Y AL 1 |FNMA #MA0010.. .| 03/01/2017. | MBS PMT. 5,529 5 5,529 03/01/2019.
31417y CG 0 |FNMA #MA0070.. . 103/01/2017. | MBS PMT 4,847 (5) 4,847 05/01/2019.
31417Y SC 2 |FNMA #MA0514.. . [ 03/01/2017. [ MBS PMT.....ccooivirieinerineineniens | veverererseesssssesienes | vvevnseinns 12,313 [(5) ] T 12,313 09/01/2040.
31417Y V9 5 |FNMA #MA0639.. .| 03/01/2017. | MBS PMT. 2,192 2 2,192 02/01/2041.
31418A 2W 7 |FNMA #MA1688.. .| 03/01/2017. | MBS PMT. 4,119 (4) 4,119 12/01/2033.
31418A 3V 8 |FNMA#MA1711.. .| 03/01/2017. | MBS PMT. 5,649 (6) 5,649 12/01/2043.
31418A 5Z 7 |FNMA #MA1763.. . 103/01/2017. | MBS PMT ..19,846 (15) 01/01/2034.
31418A BA 5 |FNMA #MA0932 . 103/01/2017. | MBS PMT 6,197 ...6,197 ") 12/01/2041.
31418A DY 1 |FNMA#MA1018.. . 103/01/2017. | MBS PMT 21,834 21,834 (14) 03/01/2027.
31418A JV 1 |FNMA#MA1175.. .| 03/01/2017. | MBS PMT. 17,129 (6) 09/01/2042.
31418A  JX 7 |FNMA#MA1177.. . 103/01/2017. | MBS PMT 7,050 1 09/01/2042.
31418A R2 6 |FNMA #MA1404.. . 103/01/2017. | MBS PMT 4,284 ...4,286 2 04/01/2043.
31418A SU 3 |FNMA #MA1430.. .| 03/01/2017. | MBS PMT. 26,867 26,867 27,147 ..26,870 3) 05/01/2043.
31418A TA 6 |FNMA#MA1444.. . 103/01/2017. | MBS PMT.....cooviiiierinicierineiennnns [ | e 15,129 | oo 15,129 | v 15,521 (5) 05/01/2033.
31418A TY 4 |FNMA #MA1466.. . [ 03/01/2017. [ MBS PMT......cooiviirieinnerinenneniens | vevereeenseessnssssinenes | ovesnseenns 13,601 (1) 06/01/2043.
31418A Y4 4 |FNMA #MA1630.. ... | .| 03/01/2017.| MBS PMT 2,536 3) 10/01/2033.
31418A  YS 1 |FNMA#MA1620........cocvivirircrrerirciinns .| 03/01/2017. | MBS PMT 34,230 (P20) RO ISR 34,230 10/01/2023.
31418B Q9 0 |FNMA #MA2279.. .| 03/01/2017. | MBS PMT. 3,079 2 3,079 05/01/2045.
31418B  S7 2 |FNMA #MA2341.. «.. | .. 103/01/2017.| MBS PMT 3,387 2 3,387 06/01/2045.
31418C DL 5 [FNMA#MA280B...........cocvvervrrercreriririeinne .1 03/01/2017. | MBS PMT....oovvrirrimeirerieniineenns [ everienerseesesinssnes | eorerereens 10,809 [6) ) SO 10,809 11/01/2046.
31418C FN 9 [FNMA#MA28T72.......ccoovivirierieiniinci .. 03/01/2017. | MBS PMT 9,857 (6) 9,857 01/01/2047.
31418N  ZW 3 |FNMA #AD1656. .| 03/01/2017. | MBS PMT. 20,212 20,212 21,064 | ... ..20,232 (VA ) SRS IR 20,212 03/01/2040.
31418R  GS 4 |FNMA#AD3808 . [ 03/01/2017. [ MBS PMT.....ccooiiiiineinerinnineennens | cereeeessessssissnsenes | veesineens 10,058 | ...cccvennee 10,058 | ...cccooueee 10,264 | .oovvene. 10,063 [ O 10,058 04/01/2040.
314180 CG 7 [FNMAH#ADB370........oovvrrirrerreririeernines .1 03/01/2017. [ MBS PMT.....ocviirrierieieennieisnnns | vevnersessssssssssneees | oveensnnes 14,910 (V2] SN 14,910 05/01/2040.
31418W PG 9 |FNMA #AD8522 . 103/01/2017. | MBS PMT 5,150 . . . (1) 5,150 08/01/2040.
31419A 4N 4 |FNMAH#AEQ828..........ccoovvvvveeiciricns ..103/01/2017. | MBS PMT, 7,646 | cooovennnen. 7,646 | oo, 7,930 | oo 7,649 4) 7,646 02/01/2041.
314194 NM 5 |FNMA #AE0395... .| 03/01/2017. | MBS PMT. 3) 10/01/2040.
31419 SM 1 |FNMA #AE7723... .| 03/01/2017. | MBS PMT. (37) . . 11/01/2040.
57586N MX 6 | MASSACHUSETTS ST HSG FIN AGY...... .. 101/01/2017. | CALL at 100.000............. 65,000 | ... 65,000 | ........... 65,000 | .ovivrnninnn 65,000 | ..o | i (O IR [N 65,000 12/01/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ouwirrriirisimisisserssenssssesssessssssssnsenssssessssssssesssnsnns | svveand 6,016,735 | ...... 5,906,369 | ....... 6,184,233 | ........... 6,026,574 | ..o 0 | e (6,525) | .overirernnns 0 (6,525) 0 6,050,340 XXX
Bonds - Industrial and Miscellaneous
00206R AZ 5 |AT&TINC .1 03/07/2017. | BANK OF NEW YORK........oocvvuirs | verererernerinrinsrnenes | o 10,367 | vovverernee 10,000 | ..oooereeeee 10,098 | ..coovvvrnnee 10,061 [ .ooveoeeeerrrenes | e (2) (/2 R N 10,059 08/15/2021. | 2FE............
00206R BK 7 |AT&TINC . 101/11/2017. | BANK OF NEW YORK 97,090 | ..o 108,000 | ..ccvvrncer 99,768 ..99,917 6 6 ....99,923 06/15/2045. | 2FE...
00206R DB 5 |AT&TINC . 103/29/2017. | BANK OF NEW YORK. 87,862 85,000 86,963 | ... ..86,727 (76) (76) . ....86,651 03/15/2022. | 2FE..
00287Y AQ 2 |ABBVIE INC.....ccostrrrrierrcrierireerseeineinnes .1 01/12/2017. | BANK OF NEW YORK......vevvivrvinee [ wormrernerinnineriieninns | v 176,377 | v 178,000 | ....o.c.. 177,362 | oo 177,485 | ..o 2 Y28 RTINS [PV 177,487 05/14/2025. | 2FE............
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00440E AW 7 |CHUBB INA HLDGS INC. .| 03/28/2017. | BANK OF NEW YORK s | s 106,805 | .......... 101,000 ....105,327 ..83,883 (17) (17) ..105,281 1524 | ... 1,806 |11/03/2045. | 1FE....
008686 AA 5 | AHOLD LEASE SER 200. wo | .. 101/02/12017. | SINK........... 222,389 222,389 ....250,053 222,389 0 222,389 [ .o e | evrenernnnnenn0 [ s 8,695 | 01/02/2020. | 2FE............
02006X AD 9 |ALLYL 2015-SN1 A3...c.ovvvvirierveicireiis ..102/20/2017. | MBS PMT 0 12/20/2017. | 1FE............
02007D AB 6 |ALLYA2015-2A3 .| 03/15/2017. | MBS PMT 7 11/15/2019. [ 1FE....
0258M0 DD 8 |AMERICAN EXPRESS CREDIT. «.. | .. | 03/24/2017. | MATURITY...... (454) 03/24/12017. [ 1FE............
0258M0 DP 1 | AMERICAN EXPRESS CREDIT................ .| 02/07/2017. | BANK OF NEW YORK 0 08/15/2019. | 1FE............
0258M0 EB 1 | AMERICAN EXPRESS CREDIT. .| 03/21/2017. | BANK OF NEW YORK 0 05/05/2021. | 1FE....
03027X AB 6 |AMERICAN TOWER CORP .. | 01/04/2017. | BANK OF NEW YORK " 7 01/31/2023.
03064L AC 4 |AMCAR 2014-1 A3... .. | 03/08/2017. | MBS PMT 3,309 ....3,308 0 02/08/2019.
03064V AC 2 |AMCAR 2014-2 A .. | 03/08/2017. | MBS PMT, .17,105 2 02/08/2019.
03065L AD 1 |AMCAR 2015-2 A3... .. | 03/08/2017. | MBS PMT R reeeen 41,410 10 01/08/2020.
031162 AZ 3 |AMGEN INC. .. | 02/28/2017. | BANK OF NEW YORK 21,480 20,000 (107) . 02/01/2019.
031162 BM 1 |AMGEN INC. ..102/17/2017. | BANK OF NEW YORK 52,575 50,000 (60) ..595 ...595 11/15/2021.
037411  AZ 8 |APACHE CORP. .| 01/23/2017. | BANK OF NEW YORK 202,033 | ......... 198,000 | .......... 177,905 201 21,346 | ..ooee. 21,346 04/15/2022.
03939C AB 9 |ARCHCAPFINLLC.... .. | 03/24/2017. | BANK OF NEW YORK e | e 177,680 | .......... 167,000 ....167,000 0 | o | eererrnneend 167,000 [ oo [ s 10,680 | ......... 10,680 12/15/2046.
05522R AS 7 |BACCT 2007-A1 A1. .| 01/15/2017. | MBS PMT (3,851) 2,500,000 06/15/2019.
05522R CW 6 |BACCT 2017-A1 A1. .. | 03/28/2017. | BANK OF NEW YORK JESTUSRRPIN RO - (0 OO ISV 409,882 08/15/2022.
05578X AD 0 |BMWOT 2013-A A4. .. | 03/25/2017. | MBS PMT 36,413 (<) ) SN 36,413 04/27/2020.
05952C AE 0 |BACM 2007-5 A4. .1 03/10/2017. | MBS PMT 8,467 (25) 8,467 02/10/2051.
06051G DX 4 |BANK OF AMER CORP.. .. 1 02/14/2017. | BANK OF NEW YORK FSOTUSTRTRPII I 78,311 (334) 05/01/2018.
06051G FN 4 | BANK OF AMER CORP.. .. | 03/02/2017. | BANK OF NEW YORK 25918 2 04/21/2020.
06051G FX 2 |BANK OF AMER CORP.. .| 03/03/2017. | BANK OF NEW YORK 224,302 228,000 | .......... 225943 | ..o 225,958 38 04/19/2026.
06051G  GB 9 |BANK OF AMER CORP........ccooevevvrrririran .| 01/12/2017. | BANK OF NEW YORK s | s 170,687 | .......... 173,000 | .......... 173,000 | .oovvvrrinne 173,000 0 11/09/2020.
075887 BG 3 |BECTON DICKINSON & CO... .| 03/28/2017. | BANK OF NEW YORK 59,577 | woovveeens 57,000 | oo 59,528 | .oovvierrinnes 59,450 (12) 12/15/2044.
075896 AA 8 |BED BATH & BEYOND INC.... we | . 1 02/07/2017. | BANK OF NEW YORK 24,612 25,000 25,962 | ...... 25,805 9) 08/01/2024.
075896 AB 6 |BED BATH & BEYOND INC........cccovvvvrnee .| 02/27/2017. | VARIOUS 23,623 25,000 26,697 | ...... 26,597 8) 08/01/2034.
084670 BF 4 |BERKSHIRE HATHAWAY INC .| 03/23/2017. | BANK OF NEW YORK (116) 01/31/2022. | 1FE....
09658U AC 3 |BMWOT 2014-A A3, w | . | 03/25/2017. | MBS PMT 9 11/26/2018. | 1FE............
12618S  AC 1 |CNH2013-D A3...coooreieneierieeiseiinni .| 03/15/2017. | MBS PMT 2 10/15/2018. | 1FE............
126650 BP 4 |CVS PASS-THRU TRST. ..103/10/2017. | SINK.. 2 12/10/2028. | 2FE....
12665U AA 2 |CVS PASS-THRU TRST .1 03/10/2017. | SINK........... 0 01/10/2036. | 2FE............
13975H AC 0 |AFIN 2014-2 A3...oovooiieeecens .| 02/20/2017.| MBS PMT 0 05/20/2018. | 1FE............
14040H BD 6 |CAPITAL ONE FINL.... .. | 01/24/2017. | BANK OF NEW YORK 1 06/15/2023. | 2FE....
14041IN  FD 8 |COMET 2016-A2 A2.... ... | .- 02/10/2017.| BANK OF NEW YORK 252,754 (33) 02/15/2024. | 1FE............
143127 AC 2 [CARMX2015-2 A3.....ccoiriiiernnieiinicirenns .. | 03/15/2017. | MBS PMT 7,827 4 03/16/2020. | 1FE............
14313P AC 1 |CARMX2013-4 A3... .| 03/15/2017. | MBS PMT 7,071 0 07/15/2018. | 1FE....
14313P  AD 9 |CARMX2013-4 A4... wr || 03/15/2017. | MBS PMT 6,294 0 05/15/2019. [ 1FE............
14313U AC 0 |CARMX2014-4 A3......ovvverirereriirincis .| 03/15/2017. | MBS PMT JESTUTRTONORRIIR PR 43,600 20 11/15/2019. [ 1FE............
14987B AE 3 |CC HLDGSLLC... .| 01/04/2017. | BANK OF NEW YORK 208,928 2 04/15/2023. | 2FE....
151020 AM 6 |CELGENE CORP. ..101/12/2017. | BANK OF NEW YORK 59,913 (1) 05/15/2044. | 2FE....
151020 AU 8 |CELGENE CORP.... .| 01/12/2017.| BANK OF NEW YORK 92,955 0 08/15/2045. | 2FE....
166764 AH 3 |CHEVRON CORP.... .1 03/23/2017. | BANK OF NEW YORK. 20,431 8 06/24/2023. | 1FE....
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172967 HY 0 |CITIGROUP INC.. .| 02/07/2017.| BANK OF NEW YORK 25,009 25,000 24,965 ..24,993 1 1 ....24,994 A5 . 08/14/2017. | 2FE....
172967 KA 8 |CITIGROUP INC.. <o | .. [ 02/07/2017. | BANK OF NEW YORK 227,848 223,000 | .......... 233111 | .. 232,961 (80) (80) .(5,033)| .........(5,033) | .........3,611 [ 09/29/2027. | 2FE............
20030N  BU 4 |COMCAST CORP.......ccccovuvimrinriinriniiiens .| 03/07/2017. | BANK OF NEW YORK 820,911 | .......... 979,000 | .......... 888,433 | .o 355,889 | .. [ e 96 96 (67,644) | ........ (67,644) | ....... 11,053 | 07/15/2046. | 1FE............
22822V AD 3 |CROWN CASTLE INTL CORP .| 02/17/2017.| BANK OF NEW YORK 36,925 38,000 37,989 ..37,990 0 09/01/2021. | 2FE....
233046 AD 3 |DNKN 2015-1A A2Il ... | .. | 02/20/2017. | MBS PMT. 725 725 739 0 725 02/20/2045. | 2FE............
254683 BX 2 |DCENT 2017-A2 A2......ccomvvoiviirirniiieiinns .. | 02/22/2017.| BANK OF NEW YORK 396,697 395,000 | .......... 394,815 | ..o | e 4 A | e | v 394,819 | ..o 07/15/2024. | 1FE............
25755T AC 4 |DPABS 2012-1A A2 .| 01/25/2017. | MBS PMT 2,381 | o 2,381 0 2,381 01/25/2042.
291030 AM 8 [EMERA USFINLP. ..102/07/2017. | BANK OF NEW YORK 250,192 245,000 (5 06/15/2046.
30249 AB 7 |[FMCTECHINC... .1 03/29/2017. | EXCHANGE...........ccocomirirerirircnnns 38,636 39,000 37,478 47 10/01/2022.
31679M AD 8 |FITAT 2014-3 A3.. .| 03/15/2017. | MBS PMT 38,940 ..38,940 ..38,939 13 03/15/2019.
345306 AD 4 |FORDO 2013-D A3.. .| 01/15/2017. | MBS PMT 3,840 ....3,840 0 04/15/2018.
34530K AB 9 |FORDO 2014-B A3.. .| 03/15/2017. | MBS PMT 39,289 11 10/15/2018.
34530P AD 4 |FORDO 2014-C A3.. .. | 03/15/2017. | MBS PMT 9,278 9,278 3 05/15/2019.
34530V AD 1 |FORDO 2015-B A3.. .| 03/15/2017. | MBS PMT 23,930 23,930 10 [ e | e 23,930 | .o 11/15/2019.
35671D BJ 3 |FREEPORT-MCMORAN INC.. .. | 03/14/2017. | BANK OF NEW YORK 59,276 | ...........69,000 | ...........68,666 | ..............57,960 | ........ 10,727 | s | e [ e 10,729 [ | e 68,689 | ..o 11/14/2034.
36159 BZ 3 |GEMNT 2010-2 A. .| 03/15/2017. | MBS PMT .2,000,000 2,000,000 03/15/2020.
36192H AA 2 |GSMS 2012-ALOHA... .. | 01/04/2017. | BANK OF NEW YORK......cooovvrirnee [ eormrineeiinrineiiieiines | v 161,987 | .........155,000 | ... 162,169 | ...oceeeeen 160,942 | oo | errerieeeen(24) | s | e 24) | i | v, 160,918 | .o 04/10/2034.
36192R  AA 0 [GSMS 2012-BWTRA. .1 02/13/2017. [ VARIOUS........ooviirirnnieinnreieinees | eevvreenissrisissieninns | cvrveinns 405,212 | ..........400,000 | ... 401,758 | ooovoveoee e BOTATT | | veriireiirec(26) [ o | cvveriieiiennd(26) [ oo | e 401,452 | oo 11/05/2034.
375558 BL 6 | GILEAD SCIENCES INC. .| 03/23/2017. | BANK OF NEW YORK 4,820 5,020 09/01/2023.
38013P AC 3 |GMALT 2015-1 A3 ... | .1 03/20/2017. | MBS PMT 30,473 | oo 30,473 | 130,468 | 30,449 | e | 28 | [ 28 | | 30,473 | e 09/20/2018.
381456 AH 3 | GOLDMAN SACHS GRP INC..........ccvvvenne .| 01/23/2017. | BANK OF NEW YORK 277,377 11/16/2026.
40414L  AJ 8 |HCPINC .| 01/24/2017. | BANK OF NEW YORK 31,032 11/15/2023.
43813) AC 9 |HAROT 2014-1 A3....coooirieriereirieriinine .. | 02/21/2017. | MBS PMT 9,873 11/21/2017.
43814G AC 4 |HAROT 2014-2 A3... .| 03/18/2017.| MBS PMT 20,357 | ooereeeenn20,357 | oiirinnni20,355 | 20,357 [ e | B s | B [ | e 20,357 | cooererneerenins [ e 03/18/2018.
44890R AC 5 |HART 2014-A A3 w | .. | 03/15/2017. | MBS PMT 8,101 8,101 07/16/2018.
44890Y AD 8 [HART 2015-B A3......cccvviririrericirncrinii 11 03/15/2017. | MBS PMT.....ovvrerrimeinerieenieenns [ everienerseesssinsines | eoereneens 14,893 11/15/2019.
458140 AV 2 |INTEL CORP .1 03/03/2017. | BANK OF NEW YORK......cocomvrvnee [ eormrirmeriineinsiinenines | v 175,256 05/19/2046.
46623E KG 3 |JPMORGAN CHASE & CO. ... | .1 01/17/2017.| BANK OF NEW YORK 217,744 222,000 . 222,368 4) 08/15/2021.
477877 AD 6 |JDOT 2014-B A3......covorrierrcrieriscirneis .| 03/15/2017. | MBS PMT 25,165 25,165 25,159 9 11/15/2018.
47787V AC 5 |[JDOT 2014-A A3 .. | 03/15/2017. | MBS PMT 21,765 21,765 21,762 6 6 04/15/2018.
524901 AV 7 |LEGG MASON INC.. weor | .- | 03/24/2017.| BANK OF NEW YORK 6,300 | cooorvrree. 6,000 | ..ccoovnnee. 5,997 0 03/15/2026.
559080 AL 0 |MAGELLAN MIDSTREAM PARTN............. .. | 02/02/2017. | BANK OF NEW YORK 25,194 27,000 26,666 | ...cooeerrrnn 26,667 | i 1 1 09/15/2046.
56585A AG 7 |MARATHON PETROLEUM CORP. .| 03/20/2017. | BANK OF NEW YORK 25,441 26,000 26,002 0 09/15/2024.
56585A AJ 1 |MARATHON PETROLEUM CORP. v | 1 03/20/2017. | BANK OF NEW YORK......cooovvenires | orrrmerrnerierineenens | vevirenes 176,591 | ...covone 204,000 | .......... 193,001 20 09/15/2054.
59020U HN 8 [MLMI2004-A34A3........ccovvrmrmrrrirerirainns ..103/01/2017. | MBS PMT 509 509 494 0 05/25/2034.
594918 AT 1 |MICROSOFT CORP.... .| 02/16/2017.| BANK OF NEW YORK 27,500 28,000 26,053 . 28 05/01/2023.
594918 AW 4 |MICROSOFT CORP.... ... | .1 03/30/2017. | BANK OF NEW YORK 4,206 | .o 4,000 | ..o 3,980 ....3,986 0 12/15/2023.
595620 AG 0 |MIDAMERICAN ENERGY CO........c.cocou.... .| 02/27/2017. | CALL at 100.000............. 29,000 29,000 33,424 | ... 29,662 (191) 07/15/2017.
60871R  AH 3 |MOLSON COORS BREWING CO .| 01/04/2017. | BANK OF NEW YORK ....152,026 0 07/15/2046.
61761 ZN 2 |MORGAN STANLEY ..101/17/2017. | BANK OF NEW YORK ....154,073 12 04/23/2027.
65477M  AC 2 |NAROT 2013-C A3.. .| 03/15/2017. | MBS PMT .12,546 2 08/15/2018.
65477P  AC 5 |NAROT 2014-A A3... . 1 03/15/2017. | MBS PMT .10,153 2 08/15/2018.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

€1°'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
65477TW AC 0 [NAROT 2014-BA3... .| 03/15/2017. | MBS PMT reveereenessnenienes | e 14,619 | e 14,619 | e 14,619 14,613 6 6 . ....14,619 05/15/2019. | 1FE....
670346 AK 1 |NUCOR CORP ... | .. 03/09/2017. | BANK OF NEW YORK . 26,184 25,000 28,823 | ... 26,322 | ... . (187) (187) . ....26,134 06/01/2018. | 2FE............
68389X AS 4 |ORACLE CORP......cocooverrririirriinrieeiinns .| 01/10/2017. | BANK OF NEW YORK . 52,429 | oo 50,000 | .oorvrnees 54,146 | ..oovrvrrinnes 53,364 | .o (16) (K1) )| SOOI IO 53,349 07/15/2023. | 1FE............
701094 AH 7 |PARKER-HANNIFIN CORP. .| 03/21/2017. | BANK OF NEW YORK . 285,089 () S O 287,234 03/01/2027. | 1FE....
74432Q CA 1 |PRUDENTIAL FINL INC ... | .. 102/02/2017.| BANK OF NEW YORK . 6,227 0 5,964 05/15/2044. | 1FE....
81744F DJ 3 | SEMT 2004-8 Al....cvvvmerirmrveriirireiirerins .| 03/20/2017. | MBS PMT . 3,559 8 3,559 09/20/2034.
81744F DV 6 |SEMT 2004-9 A1 .| 03/20/2017. | MBS PMT . 7,438 17 7,438 10/20/2034.
828807 CW 5 |SIMON PPTY GRP LP. .. | 01/24/2017. | BANK OF NEW YORK . 94,219 K0 [N ISP 94,611 01/15/2026.
833034 AK 7 |SNAP-ONINC .| 03/16/2017. | BANK OF NEW YORK . 523,907 ()] [T O 527,223 03/01/2027.
837004 CH 1 |SOUTH CAROLINAELEC... ..101/09/2017. | BANK OF NEW YORK . 2,000 0 06/01/2064.
845437 BK 7 | SOUTHWESTERN ELEC PWR.. .| 01/06/2017. | BANK OF NEW YORK . 27,044 (27 01/15/2019.
87342R  AA 2 |BELL2016-1A A2l .. | 02/25/2017.| MBS PMT . 913 0 05/25/2046.
887317 AT 2 | TIME WARNER INC .. 1 03/22/2017. | BANK OF NEW YORK . 50,102 50,000 (16) 06/01/2019.
89190A AC 4 |TAOT 2014-C A3 .| 03/15/2017. | MBS PMT JEOTURTRTRRI RN 15,491 | .o 15,491 5 07/16/2018.
89231M AC 9 |TAOT 2014-A A3.. .. | 03/15/2017. | MBS PMT, ..19,052 ..19,052 0 12/15/2017.
91159H HK 9 |US BANCORP. .. | 02/02/2017. | BANK OF NEW YORK . veeer670,455 | .........657,000 (424) 09/11/2024.
91159H HL 7 |US BANCORP .| 01/19/2017. | BANK OF NEW YORK . 203,557 204,000 | ......... (52) 01/29/2021.
91914) AA 0 |VALERO ENERGY PRTNRS .. | 01/04/2017. | BANK OF NEW YORK JRTRRR S 150,809 | .......... 149,000 | .......... 148,939 0 12/15/2026.
92343V BQ 6 |VERIZON COMMUNICATIONS.. .. | 03/02/2017. | BANK OF NEW YORK . 26,668 25,000 27,048 (62) 09/15/2020.
92343V BR 4 |VERIZON COMMUNICATIONS.. .. | 03/14/2017. | BANK OF NEW YORK . 67,233 | v 62,000 | ........... 68,714 (166) 09/15/2023.
92343V BT 0 |VERIZON COMMUNICATIONS.. .| 03/17/2017. | TENDER OFFER........ccoconvrrrrrrens . 309,963 250,000 ....292,253 (149) 09/15/2043.
931142 DF 7 |WAL-MART STORES INC ... | .| 02/02/2017.| BANK OF NEW YORK JESTSURTUIN ERP 387,569 | .......... 388,000 37 04/11/2018.
949746 RE 3 |WELLS FARGO & CO......coevvvvriririirirnnne .| 02/01/2017. | BANK OF NEW YORK . 52,946 50,000 (21) 01/16/2024.
94981W AA 3 |WFMBS 2004-S A1 .. 03/01/2017. | MBS PMT . 8,623 ...8,623 ...8,628 (4) 8,623 09/25/2034.
96949L AB 1 |WILLIAMS PARTNERS LP.. ... | 101/11/2017.| BANK OF NEW YORK. RO S 137,044 | ..........136,000 | ... 126,565 K1 T [N IOV 126,604 09/15/2025.
98419M AJ 9 |XYLEMINC .| 01/04/2017. | BANK OF NEW YORK . 98,478 | ..covvne 101,000 | ..ooovneee 100,792 | coovvvrvinnne 100,796 (0 RO IPTR 100,797 11/01/2026.
30023) AF 5 |EVGRN 2016-3 A. <. | . | 02/14/2017.| BANK OF NEW YORK JESTSUPIN RO 515,986 | .......... 515,000 | .......... 515,000 | ..coovrrrnee 515,000 0 ..515,000 11/16/2020. | 1FE....
12623P AC 0 |CNH2014-BA3... . |C| 03/15/2017. | MBS PMT . 58,596 58,596 58,595 | ... 58,581 16 . ....58,596 05/15/2019. | 1FE............
767201 AS 5 |RIO TINTOFIN USALTD 03/20/2017. | BANK OF NEW YORK JESTSRTUTIN RO 349,980 | ......... 339,000 | .......... 347,707 | oo 347,518 (224) | oo | i 347,294 06/15/2025. | 1FE............
81180W AU 5 |SEAGATE HDD CAYMAN 03/13/2017. | BANK OF NEW YORK SRR 134,378 | ......... 138,000 ....137,683 8 8 03/01/2022. | 2FE....
822582 BY 7 |SHELLINTLFIN ... | C| 01/24/2017.| BANK OF NEW YORK [ESTTRTUIN RO 193,117 | v 207,000 | ..........206,040 | ... 206,045 | ... e 1 1 . . 09/12/2046. | 1FE....
82481L AD 1 |SHIREACQ INV IRELAND DA.................. C|01/12/2017. | BANK OF NEW YORK . 95,193 | oo 101,000 | ..coooneee 100,880 | ..oovvvvrenne 100,883 | .ooocverreeeiies [ i (0 RO ISV 100,883 09/23/2026.
88167A AF 8 |TEVA PHARMACEUTICALS NE. ....| C| 01/06/2017.| BANK OF NEW YORK . 268,304 | ......... 312,000 ....311,601 1 1 ..311,623 10/01/2046.
980236 AN 3 |WOODSIDE FIN LTD ....| C| 02/21/2017. | BANK OF NEW YORK. e | e 457,775 | v 466,000 | ..........465,795 P 3 3 . ..465,803 09/15/2026.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........iuiieiiiiiiiiiirins ceiiriisrsmssssessssssessssssssssssesesssssssssensssssssssssssnssnsssssesssnsne | veee 17,337,352 | ..... 17,480,817 | .....18,043,683 | .........14,989,909 | ........ 10,727 | ........ (18,265) | ...ooverrenns [V (7,538) [ ovvvvrernnnd 0] s 17,468,490 XXX
Bonds - Hybrid Securities
89356B  AB 4 | TRANSCANADA TRST......ccoouinririrnninninns | . ‘ 02/27/2017. | BANK OF NEW YORK . 58,988 | ..o 55,000 | ..o 55,000 | .ovieenreeD5,000 [ v [ e | e | ersreennnns0 [ | 55,000 | .o [ e 3,988 | .o 3,988 | ... 1,804 | 08/15/2076. | 2FE............
4899999. Total - Bonds - Hybrid Securities... [F R RRN 58,988 55,000 55,000 | .oooereeen55,000 | o0 |0 [0 [0 0 | 55,000 | ..o 0 [ 3,988 | .o 3,988 | ... 1,804 XXX XXX
8399997. TOtal = BONAS = PAM 4.tttk bbbttt | crial 69,034,945 | ..... 70,381,839 | .....70,410,384 | ........50,424,012 | ... 10,727 | ........(28,162) | ..oocovirencns0 [ oo (17,435) [ o0 | i 69,657,922 | ..o 0 |...(622,985) | ...... (622,985) | .....494,940 XXX XXX
8399999. TOal = BONGS. ...ttt s | e 69,034,945 | ..... 70,381,839 | .....70,410,384 69,657,922 0 |..(622,985)] ...... (622,985) | .....494,940 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............cuuiriiiriies  coreeirieirseeiisesneeieesesisssessssssssssessseseseesssssssssssssessnsesnns | aeees 69,034,945 XXX .....10,410,384 69,657,922 0 |...(622,985)] ...... (622,985) | .....494,940 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

FIFTH THIRD BANK cerreenennn(46,688,781) [ .o (43,926,573) | ..ccvvvnvnd (17,234,831) | XXX
BANK OF MONTREAL CHICAGO....ooooioioieicieiciciiiiiiss coviiiiisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseees | sissssssssssssssssisss | oosesenees 1.166 2,500,000 XXX
BANK TOKYO-MIT UFJ NY .ooociiiiiiniiieriiniiiinis et ssissssi bbbt ssss bbb sssnsies | soensiosssssnsinnnss | soensinns 1.671 9,815 4,992 2,500,000 2,500,000 2,500,000 [ XXX
CANADIAN IMP BK COMM N 3,500,000 XXX
CREDIT IND ER COMML C/D...oocvvvvmmrerirmrriesneisiisiess eosmmessssssesessssessssssssssssssssssssssssssssesssssssessssssessssssnesssssenes | soneessssssssssssonss | sonneseses 1.250 2,500,000 XXX
DEXIA CREDIT LOCAL SA......cooireriireieriseiesiinnines evssiesesssssssssssssessssssssssssssssanessssssssesssssssssssssesssssssssssssenns | ooseeessssmsesssonns | sonneeenes 1.314 1,848 1,680 2,000,000 2,000,000 | XXX
DISCOVER BK. 0.600 604 245,000 245,000 245,000 [ XXX
KBC BKNV INY oo nsscsinsssssnniiss | evssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssens | ommssssssssnsssnns | soosevenes 1.000 1,500,000 XXX
LUANA SVGS BK 0.800 419 245,000 245,000 245,000 [ XXX
MIZUHO BK LTDINY ..oooovevitireiiireisssssisssssssssssssess evsssssssssissssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssenns | ommessssnssssssnns | sossveses 1.372 9,966 1,671 3,000,000 3,000,000 3,000,000 [ XXX
NORINCHUKIN BK NY. 19,273 2,000,000 2,000,000 2,000,000 [ XXX
NORINCHUKIN B NY ...couvirriirimeriiisiiereiesiisssiness eesssessssssssesssssssssssssssssesssssssesssesssssesssssssssssssssssssssssessses | esssenssssssssnesss | soreessnes 1.650 2,933 1,000,000 1,000,000 1,000,000 [ XXX
INORINCHUKIN BK.....coooooiierireiisiseessssesesssesesssienes eessssessssssessssssssssssssssssssessssssssessssssessssssssssssesssssssesssssees | coneeesessesssesnns | sonsereees 1.500 625 1,500,000 | XXX
ROYAL BK OF CANADA NY .....coouirimriimeriesiiesiieriins seessessssssssesssssssssssssssssssessssssssessssssssesssssssssssssssssssssssessses | oesssnssssnsssnesss | soreessnes 1.233 7,040 6,254 2,500,000 2,500,000 2,500,000 [ XXX
SUMITOMO MITSUI TRST ..oooeterevermereemmreresmsneresieee eesssersssssesssssssssssssssssssssssssssssessssssesssssessssssessssssnesssssenes | omeeessssnesssesnnns | sornereses 1.252 1,774 3,000,000 [ XXX
TORONTO-DOMINION BK......oorreumerimreieeririeiineninenss evoreresssessssesssessssesssssssesssesssssesssssssssesssesssssesssesssessssssses | sesssesssenssonseses | orsseneses 1.330 6,946 800,000 800,000 800,000 | XXX
TORONTO-DOMINION BK. 7,524 2,200,000 2,200,000 2,200,000 | XXX
UBS AG STAMFORD CT......ooooivvieimviimniieisrniiiinnns evosissssssisssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssnns | oosseesessssssssonss | soseeenes 1.530 22,419 2,500,000 2,500,000 2,500,000 | XXX
UBS AG STAMFORD.......cccuuuiuuaiammmammmmimiimimiieieiiiiiiiins | aosiissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseseies | cossssssssssssssssssss | ovssisiees 1.530 8,543 1,000,000 1,000,000 1,000,000 | XXX
WELLS FARGO BK.....coouiiiiiiiiiiiiiissiiesiissiiessisiiis sbisssissssssssssss s ssss s sss st sssess s sssss s sssesssones | sosssesssnsionnsiss | onsioneses 1.155 6,818 2,500,000 2,500,000 2,500,000 [ XXX
INTEREST RECEIVED DURING QTR ON DISPOSED

HOLDINGS 38,421 XXX
0199999. Total Open Depositorie: XXX XXX 67,090 92,475 |...........(16,198,781) (21,436,573) 9,755,169 | XXX
0399999. Total Cash on Deposit XXX XXX 67,090 92,475 .(16,198,781) (21,436,573) 9,755,169 | XXX
0599999. Total Cash XXX XXX 67,090 92,475 .(16,198,781) (21,436,573) 9,755,169 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

2 3 4 5 6 7 8

Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli
RECKITT BECKISER........ccccovvnnnane 05/02/2017....... 2,902,448
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUBT OBIIGAHIONS............iuuuiiiuiiiiiis itttk ehieebs e E kL E 08 f kL L L E bbb bbbttt s 2,902,448
3899999. Total - Industrial and MISCENIANEOUS (UNGFFIATEA). ... ... eereeereieisei ettt ettt es st s eeenseeseeseeeeseeseseeseeseeeese | oefesessessesassessessseseseesesseeaeeeeseeaseseEeeseeeeeEeeEeeAeE e e seEeEEeEseE e A eeseeseeneseetensee et eene | Aefessessessesassessesnssssassessnsanes 2,902,448
Total Bonds
7799999, SUDLOAIS = ISSUET OBIIGAHONS. ... rvvevesetiseiesetseis et ess st ess ettt s et E e st et e e eeseee et eebsessants | 4e41esseesaeesessoeEeesoeEeEseeEeeE o0 s oL eE o0 E e eE e 0oL ee b b e sttt ee bt en bt es | ettsebtessasssenteeten sttt ent st 2,902,448 | ..o s 1,564
8309999, SUDLOTAIS = BONGS...... ettt sttt sttt 888 Ef L8 E £ E LR E S E 4L E SR L EoEE R EEE oL EeEEseR SLE1eEEeEE LR e E R LR E L L E oL e L bR L E LS E LR LR bR R R eebsentenb ettt 2,902,448 | ..o 1,564
8699999, TOtAl = CASH EQUIVAIENES..........ceuierririeiiiierieei ittt en bt ens | 4hteses s e beee st e b ee bt L b b e b e b b1 E L E e bbbt bbbttt Hhetsent ettt 2,902,448 | ..ooveeeeeeeeeeeeeeeeeieeeeenend0 [ e 1,564
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